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Preface 

The 2004 Spring Meeting of the Arbeitskreis Festki:iperphysik of the Deutsche 
Physikalische Gesellschaft was held during March 8 to 12, 2004 in Regensburg, 
one of our traditional meeting places. The number of conference attendees 
this time was again at a record high: about 3700, mostly young physicist, 
participated in the largest of the spring meetings of the DPG and the second 
largest worldwide. This confirms that Solid State Physics remains a field 
of continuously increasing attractivity which is of outstanding importance 
especially for applications. 

This time, the total number of conference contributions was close to 3000, 
including posters, short oral contributions, invited talks and plenary lectures. 
The present volume 44 of the "Advances in Solid State Physics" contains the 
written versions of most of the invited and plenary talks. Several of the topi
cal talks given at the numerous, very lively symposia are also included. Most 
of these were organized collaboratively by several divisions. These covered 
extremely interesting and timely subjects, and attracted much interest, es
pecially among the young participants. 

Hamburg, April 2004 Bernhard Kramer 
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Slow Solar Ascent 

Hans J. Queisser 

Max-Planck-Institute for Solid State Research 
70506 Stuttgart, Germany 
queisser@fkf.mpg.de 

Abstract. Limited attention arose from the miniscule note by Chapin, Fuller, 
and Pearson on a new solar cell, as received on January 11, 1954 by the Journal 
of Applied Physics. Pentagon engineers sneered at this feeble power source; trials 
failed for rural telephony, but solar cells successfully powered the first Soviet Sput
nik. This "Sputnik shock" suddenly rekindled active research in the United States. 
The initial theory for solar cells relied on mere extensions for the forward current
voltage relations of p-n junctions. Later work simply attempted reductions of all 
loss mechanisms. The optimal semiconductor was to be found. A thermodynamic 
theory was proposed on the basis of detailed balance and a restriction to radiative 
recombination. Silicon proved to be close to maximal efficiency. 

1 Introduction: Junctions 

Germanium was a most appropriate choice as the material for the initial re
search toward new amplifying solid state devices. The researchers at the Bell 
Telephone Laboratories chose this simple, cubic, elemental semiconductor, 
although their engineering colleagues at the Western Electric Company did 
not understand this strategy [1]. Why work with this exotic, expensive mate
rial, while other semiconductors, such as selenium for rectifiers, or cadmium 
sulfide for photodetectors, were already in industrial use? Yet, William Shock
ley's tenet for studying "the simplest case" prevailed at the labs in Murray 
Hill, New Jersey. Earlier war time research [2] had already shown that Ge 
was useful for Radar detector diodes. Germanium was indeed expensive, and 
the source in the Belgian Congo seemed insecure because of politica! strife. 
But Ge was easy to purify; oxygen- for example - presented no real problem. 

The p-n junctions in germanium behaved beautifully. The relation be
tween current I and applied voltage V (in a simple abrupt junction) was 
correctly described [3] by the "ideal rectifier equation" 

I = Io ( eqV/kT - 1) ' (1) 

where q is the electron charge and kT the thermal energy. The prefactor ! 0 

contains only well defined semiconductor parameters, which are accessible 
via other direct measurements, such as lifetimes T, carrier mobilities m , or 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 3-12 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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Fig. 1. W. Shockley, inventor of the transistor (Nobel Prize 1956) in his "Apricot 
Barn" office 

diffusivities D, and diffusion lengths L, and dopant-induced carrier densities 
np , Pn, 

1 1 
Ia = qDpPno Lp + qDnnpo Ln. (2) 

No adjustahle parameters were needed to fit the experimental junction 
data to this theory. This excellent agreement hetween theory and experiment 
finally resolved the disgraceful "detector problem" as Walter Schottky had 
called our emharrassing ignor an ce concerning rectifiers [ 4]. With these Ge 
junctions, semiconductors succeeded to finally estahlish the solid state to 
enter physics as a legitimate suhject. Reproducihility and interpretation were 
now firmly secured - extinguished was the awful reputation of solids heing 
hampered hy uncontrollahle "dirt effects" 

2 Silicon Conquest 

Soon, however, it hecame apparent that Ge suffered serious prohlems in ap
plications. The low hand gap of Ge, heing ahout O. 7 e V at room temperature, 
causes the intrinsic carrier density ni to he unpleasantly high ( at room tem
perature, ni = 2 ·1013 cm-3 ). Slight temperature increases, such as hy leaving 
your radio in the car, parked in sunshine, already flooded the transistors with 
intrinsic carriers, thus overcoming the intended doping structures. An element 
with a higher hand gap was urgently needed. The clear contender was silicon, 
with a hand gap of ahout 1.1 eV at room temperature and a comfortahle in
trinsic density of ni = 1.5 ·1010 cm - 3 Silicon, however, presented suhstantially 
more stringent requirements for purification; the oxide of silicon, for example, 
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is extremely stable. Other impurities, especially boron, are truly difficult to 
remove. Much technology development ensued. 

Transistors, both with Ge and Si, were initially fabricated with a simple 
and inexpensive alloying technique. A thin slab of semiconductor was covered 
on both sides with dopant pills, which were easily alloyed into the base. A 
p-n-p or an n-p-n structure was thus conveniently produced. This simple tech
nology reduced the price of Ge transistors, which was extremely important 
for semiconductors to invade the territory of the reigning, well-established 
electron tubes [5]. Alloying, however, even with good control of tempera ture 
and time, is not really a well defined method for semiconductor applications. 
The junctions were irregular; their depths were not at all under close control. 
Very thin base layers are required for high-frequency operation by facilitating 
quick carrier transit from emitter to collector, alloying was not sufficient for 
this requirement. Severe restrictions arose in obtaining transistors for high 
frequencies. 

A novel method was needed for introducing donors and acceptors into the 
bulk of silicon. Already at that early time, one thought of implanting ions by 
means of a partide accelerator.or by a suitable gas discharge. Implantation 
seemed nice, because it was a nonthermal, thus low-temperature process. 
The cost, however, appeared exorbitant. Discharges seemed irreproducible. 
The only viable solution out of this dilemma was to employ diffusion of the 
dopants from a gas source inside a well-controlled furnace ambient. 

Calvin Fuller and his associates, especially J. A. Ditzenberger, tackled 
the diffusion technology [6]. They were assisted by systematic studies of the 
diffusivities of dopants in Si as functions of diffusion temperature. In 1955, M. 
Tanenbaum and D. E. Thomas succeeded to fabricate a diffused Si transistor 
with superior behavior at high frequencies [7]. Note that this achievement 
carne almost one decade after the first Ge point contact transistor! It should 
take many years stiU for the Si transistors to dominate the competition by 
Ge and the old vaccum tubes [5]. Gerald Pearson and Calvin Fuller, both 
at Bell Labs in Murray Hill, reported about a silicon power transistor -
and lightning protector - in 1954 [8]. Handling of higher power is another 
appreciable advantage of the much more stable Si, as compared to Ge. 

3 A N ovel Solar Energy Converter 

Calvin Fuller and Gerald Pearson now had shallow diffused junctions in Si 
wafers at their disposal. Comparatively large areas - for that time, almost 
6 cm2 - were available. They realized that these shallow junctions in such 
"large" Si wafers might be useful for a "new solar battery". Daryl Chapin 
was consulted, he was the expert on battery power sources. The three au
thors wrote a paper around Christmas time of 1953; it was received on Jan
uary 11, 1954 by the Journal of Applied Physics [9]. A very small note with 
just one diagram appeared; it is the birthday mark for the semiconductor 
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Fig. 2. C.S. Fuller holding a tube used to prepare silicon for use in the Bell solar 
battery 

junction photovoltaic cell. The efficiency of nearly 5 % for this cell, however 
crude in today's terms, was nevertheless far superior to all previous radiation 
converters. 

Photovoltaic effects near junctions had earlier caused great excitement at 
Bell Labs. When Russell Ohl probed a silicon rod with a light spot, he was 
surprised to measure voltages in the tens of millivolt regime, much larger than 
could reasonably be expected [10]. The interpretation - after apparently very 
vi vid discussions - was eventually clear: there must be some sort of a junction 
generating carrier separation. It was then when the terminology p-type and n 

type was coined. Pearson and Fuller, of course, knew of this effect of photons 
on a semiconductor junction. 

American Telephone and Telegraph, the mother corporation of Bell Labs 
and Western Electric, was - at that time - a government-controlled monopo
ly. The Bell Laboratories were involved in military developments, for example 
in nuclear technology at the Sandia Labs in Albuquerque, New Mexico or in 
tracking missiles from the K wajalein atoll in the middle of the Pacific Ocean. 
Any new invention had to be presented to t he military authorites. Hence, 
a delegation went to the Pentagon to demonstrate the new solar cell [11]. 
The engineers in uniform, however, were not at all interested in this feeble 
power source. Magnanimously, they granted permission to openly publish and 
to apply for patents. 
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The Bell Telephone and Telegraph System tried to utilize the new device. 
The Southern Bell affiliate performed field test in the vicinity of the little 
town of Americus, Georgia- a sun-rich region. Using this renewable energy 
source seemed a reasonable proposition: one might save the cost of replac
ing batteries on the rural telephone poles. The tests did not yield positive 
results. One of the troubles were the opaque white excrements left by the 
birds on these apparently attractive black surfaces. Nevertheless, the city of 
Americus still proudly claims on its web site to be the early user of solar 
energy. The inventor trio of the cell, Chapin, Fuller, and Pearson, no longer 
worked on this device. Other things dominated, especially understanding and 
using diffusion phenomena for faster and more powerful silicon transistors as 
well as for other semiconductor materials [12]. Gerald Pearson wrote an ar
ticle in the physics-teacher's journal [13] and presented not exactly a highly 
promising picture; competitive cost would be difficult to achieve for photo
voltaics against conventional fuels. The ascent of the new device was certainly 
extremely slow. 

4 Signals from Space 

One group, however, secretly kept unbridled, keen interest in solar cells. The 
physicists and engineers in the Soviet Union were preparing their first little 
satellite to be launched into orbit. A power source was required. Cost and 
efficiency were of minor concern; the light weight was all decisive. Later, 
it became known that cells were smuggled into the USSR, and soon their 
own excellent cells were fabricated, usually with n-type diffusions onto p-type 
base silicon [14]. The beeping Sputnik demonstrated also an audible, brilliant 
success of solar energy conversion by semiconductors. 

This unexpected strategic importance of the diffused silicon solar cell by 
the cold war foe created hectic efforts in the United States. This "Sputnik 
shock" of 1957/58 also rekindled feverish interest in solar cells. Suppliers were 
encouraged to provide cells. The military laboratories undertook their own 
research and development and rather generously offered monetary incentives 
to anybody willing to perform science and engineering on photovoltaics. The 
United States Army concentrated their efforts at their Signal Corps Labo
ratory in Fort Monmouth, New Jersey, while the US Air Force designated 
especially their laboratories at the Wright-Patterson Base in Dayton, Ohio. 
Funds flowed abundantly. The most important questions touched upon the 
choice for the optimal semiconducting material and the challenge of achiev
ing high efficiencies. There were competitors, however: small nuclear reactors 
were seriously proposed as alternate energy sources, but they soon were forced 
to exit the race. 
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4.1 Early Interpretation 

Understanding the function of a solar cell proved quite easyo Morton Bo Prince 
of the Bell Laboratories proposed an early answer [15]0 Sunlight is absorbed 
and provides excess carrier pairso Electrons diffuse to their region of minimal 
energy, which is the n-type portion; holes tend towards the p-type portion of 
the junctiono This supply of carriers beyond thermal equilibrium is equivalent 
to a negative, "reverse" currento Hence, the current-voltage relation under 
illumination is simply 

ftotal = fphot + J(V), (3) 

where the negative Iphot is subtracted from the junction current I(V), as 
described by Eqo (1)0 The characteristic is merely shifted downward on an 
I(V) ploto A portion of the curve linking I and V will now be in the fourth 
quadrant (positive V, negative I-values)o This position indicates that the 
device is able to supply electric power to an external loado A rectangle may 
be constructed to give maximal outputo Two new important quantities arise: 
First, an open-circuit voltage Vap, which is V(I =O) and, secondly, a short
circuit current Ish, being I(V = 0)0 Morton Prince provided some simple 
estimates of achievable conversion efficiencyo 

4.2 Nonideal Junctions 

While low-gap germanium so neatly obeys the ideal rectifier equation of 
Eqo (1), almost all the other semiconductors behave erratically, certainly they 
display nonideal junction behavioro A much higher current- for given voltage 
V - is flowing across the junction, and only at fairly high voltages does the 
current approach the predicted values from Eqo (1)0 There are current path
ways across the junction in addition to the thermally activated carrier flow 
over the junction's potential barrier. An entirely empirical correction to the 
rectifier equation is usually done by means of a "junction quality-parameter" 
nj, which changes the exponential from exp(qVfkT) to exp(qV/nikT) oNo
tice the misnomer: an ideal junction is indicated by ni = 1; nonideal junctions 
need a force-fit with nj(V) > 1. 

This nonideality implies serious shortcomings for solar cell junctions, since 
ni > 1 means a shift of the current/voltage relation towards smaller voltages 
for a given currento The open circuit voltage Vap is reduced, consequently the 
energy conversion efficiency TJ fallso These effects complicated estimates for 
the efficiencyo The researchers at the Princeton RCA Laboratories, headed by 
Paul Rappaport, considered semiconductors of the II-VI or III-V groups as 
particularly efficient, but these materials with their bandgaps typically above 
1.5eV featured strong nonidealities [16], which were difficult to ascertaino 

Engineers working with solar cells and trying to improve efficiencies began 
to rely on very pragmatic estimateso Losses had simply to be reducedo Thus, 
all possible loss mechanisms were listed and recipes were sought to minimize 
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them [17]. A definitive recognition of the optimal material and the value for 
the maximal efficiency were still missing in the late Fifties of the last century. 

4.3 Silicon Valley 

William Shockley said that he "had seen his name often enough in the Phys
ical Review, now wanted it in the Wall Street Journal" (11, 18). He moved 
to Mountain View in California's Santa Clara County, rented an old apricot 
barn on 391 South San Antonio Road and started a laboratory. This site 
is now established as the "cradle of Silicon Valley"; Jacques Beaudouin and 
myself got the City Council of Mountain View to put a bronze plaque there. 
Shockley hired excellent coworkers, such as Robert Noyce or Gordon Moore, 
who soon deserted him in a dramatic secession to form Fairchild Semiconduc
tors, later the Intel Corporation. These "'freacherous Eight" were convinced 
that silicon transistors might be produced profitably, while Shockley insisted 
that his company ought to make switching diodes [18]. He favored a four-layer 
p-n-p-n- "Shockley diode", which would only work with silicon, since here the 
nonideality was a major prerequisite [19], 

The forward I(V) characteristic of silicon was therefore essential for 
Shockley's plans. He, Noyce, and Sah published a major paper, in which 
they showed that the nonideality of Si was caused by defects within the 
space charge layer of the junction [20]. Carriers need not surmount the junc
tion barrier, they could reach the defects, recombine there and thus provide 
extra currents at low voltages. The "quality parameter" could reach nj = 2 
in the limit. 

When 1 joined Shockley's laboratory in 1959, solar cell money was aplenty, 
and silicon already was the preferred material [18]. We had two government 
contracts to study cells. Shockley had really no intention to fabricate any solar 
cells, but he urgently wanted to research junction behavior and elements of 
silicon technology. My first project - financed from Fort Monmouth - was to 
make a multijunction solar cell out of very thin (60 !ffil) Si slabs, using deep 
Ga diffusions to establish a series-connected cell, yielding voltages close to ten 
volts [21]. This contraption was really the first "integrated silicon device", 
but done with a technology of little general value.The second project was 
much more scientific: the Air Force at Dayton wanted a reliable statement 
about optimal material and maximal efficiency. 

4.4 Detailed Balance 

We on San Antonio Road did not like the naive treatment of merely minimiz
ing energy conversion losses. This desperate strategy to us resembled the at
tempts of reaching better steam engines before Carnot presented a true ther
modynamic law for maximal efficiency. A similar thermodynamic theory was 
needed for solar cells. The principle of detailed balance was invoked, stating 
that a cell at room temperature must also act like a black-body emitter. The 
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ideal case would be reached if the semiconductor would only permit radia ti ve 
carrier recombination; all non-radiative processes would be suppressed. This 
approach followed along the lines of estimating carrier lifetimes, done by van 
Roosbroeck and Shockley [22]; the observed long lifetime of excess minority 
carriers was a pleasant surprise for the early transistor makers and had to 
be understood in its limits. 1 had no computer for my many calculations, did 
everything by hand and by means of a tricky black-body slide rule [23]. 

Our paper on detailed balance and the theoretical maximum energy effi
ciency of about 30% was submitted to the Journal of Applied Physics. The 
stern reviewers rejected it as being just "a rehash". 1 remember how irate 
my boss got, but we sat down, enhanced and rewrote the paper, which was 
finally accepted [23]. Few people quoted us, however. Again, the ascent was 
slow. Yet, our estimate that silicon was well within the rather broad maxi
mum of the curve efficiency 'TJ versus hand gap Eg was useful; the previous 
favorites from the compound semiconductors lost their status. Our prediction 
that materials with predominantly radiative recombination meant that the 
direct-gap GaAs ought to be a supreme candidate, which was not yet ob
served initially [24], but became a shining reality as soon as the nonradiative 
surface recombination processes in GaAs were suppressed [25]. 

1 shall never forget the icy reception 1 received when traveling to our 
sponsor and obediently submitting our final report. The people at Wright
Patterson Air Force Base were not amused. The significance of our theoretical 
approach was not at all appreciated. Worse, 1 was late in delivering the report, 
because we had to wait for a chapter on Auger recombination by the expert 
Peter Landsberg from Britain. Shockley and 1 had realized that this type of 
recombination was an unavoidable nonradiative mechanism for high doping 
levels and therefore we consulted the undisputed specialist [23]. 

Eventually, our paper did become interesting to the community. It was 
reprinted several times in collections of solar cell papers [26]. Nowadays, 1 am 
understandably pleased to find that our approach is being accepted and very 
frequently quoted as the standard, correct treatment for solar cell efficiency. 
My very last conversation with Shockley (in the men's room of the Stanford 
Faculty Club) just before his death indeed rang with a pleased satisfaction 
about our work. 

5 Third Generation 

Contemporary efforts of improving solar cells to lead them to competitiveness 
are defined by "third generation" cells, which are supposed "to exceed the 
Shockley-Queisser limit" [27]. Various ways are being examined. Concentra
tion of the solar in put by lenses and multijunction cells are being considered 
and will be discussed elsewhere in this volume. Addition of defect levels within 
the gap are still estimated to be useful for capturing low-energy photons, al
though a very early careful treatment by Giittler and myself [28] negated 
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such proposals. Juergen Werner and colleagues at the Stuttgart Max-Planck
Institute considered multipair carrier generation to utilize the excess energy 
of blue solar photons; but the expectable improvement seems small [29]. Fu
ture research and development on solar energy converters must be aimed 
towards further cost reductions. 

Acknowledgements 

I wish to extend my gratitude to the late William Shockley for his strict yet 
benevolent training and cooperation. I am thankful for many friendly encoun
ters with smiling, cigar-smoking Gerald Pearson, especially at Stanford, and 
with the righteous Cal vin Fuller, with whom I really enjoyed collaborations 
at Murray Hill. The lively discussions with Paul Rappaport and with my 
contract monitors were wonderfully educational. Later, at Frankfurt Univer
sity, it was a delight to work with the imaginative Gerhard T. Guttler. For 
our photovoltaics work at Stuttgart, I thank the undaunted Juergen Werner, 
Sabine Kolodinski, Uwe Rau, Ralf Bergmann, and Rolf Brendel and many 
younger colleagues for their exuberant enthusiasm and their successful efforts. 

References 

1. W. Shockley, IEE 'Ifans. EL Dev., ED-23, 7 (1976). 
2. L. N. Ridenour, Crystal Rectifiers, (MIT Radiation Lab Series, McGraw-Hill, 

NY, 1948). 
3. W. Shockley, Electrons and Holes in Semiconductor, (van Nostrand, Princeton, 

1953). 
4. H. J. Queisser, Siemens Forschg.u. Entwickl. Berichte. 15, 272 (1987). 
5. E. Braun and S. Macdonald, Revolution in Miniature, (Cambridge, 1978). 
6. C. S. Fuller and J. A Ditzenberger, J. Appl. Phys. 25, 760 (1954). 
7. M. Tanenbaum and D. E. Thomas, Beii Syst. Tech. J. 35, 1 (1956). 
8. G. L. Pearson and C. S. Fuiier, Proc. IRE 72, 760 (1954). 
9. D. M. Chapin, C. S. Fuiier, and G. L. Pearson, J. Appl. Phys. 25, 676 (1954). 

10. see History of Eng. and Sci. in the Bell System, S. Millman (ed.) ATT Beii 
Labs. (1983). 

11. personal communication by W. Shockley to H. J. Queisser, 
12. H. J. Queisser and C. S. Fuiier, J. Appl. Phys. 37, 4895 (1966). 
13. G. L. Pearson, Am. J. Physics 25, 591 (1957). 
14. private communications by V. Vavilov to H. J. Queisser. 
15. M. B. Prince, J. Appl. Phys. 26, 534 (1955). 
16. J. J. Wysocki and P. Rappaport, J. Appl. Phys. 31, 571 (1960). 
17. M. Wolf, Proc. IRE 48, 1246 (1960). 
18. H. J. Queisser, Kristallene Krisen (Piper, Miinchen, 1985); engl. version: The 

Conquest of the Microchip, (Harvard Press, Cambridge, 1985). 
19. K. Hubner in Semiconductor Silicon, H. R. Huff, (ed.) Proc. Electrochem. Soc. 

98-1 (Pennington, New Jersey, 1998), p. 49. 
20. C. T. Sah, R. N. Noyce, and W. Shockley, Proc. IRE 45, 1228 (1957). 



12 Hans J. Queisser 

21. an illustration and the reference are in: H. J. Queisser, Physica E 14, 1 (2002). 
22. W. van Roosbroeck and W. Shockley, Phys. Rev. 94, 1558 (1954). 
23. W. Shockley and H. J. Queisser, J. Appl. Phys. 32, 510 (1960). 
24. Discussion at APS March Meeting, Cleveland (Ohio), Bull. Am. Phys. Soc. 5, 

160 (1960). 
25. J. M. Woodall and H. J. Hovel, Appl. Phys. Lett. 30, 492 (1977). 
26. reprinted e.g. in: S. M. Sze, Semiconductor Devices: Pioneering Papers (World 

Scientific, Singapore, 1991). 
27. J. H. Werner discusses the "Third Generation", Adv. Sol. St. Phys., this volume 

(2004). 
28. G. Giittler and H. J. Queisser, Energy Conv. 10, 51 (1970); se also J. Appl. 

Phys. 4994 (1969). 
29. J. H. Werner, S. Kolodinski, and H. J. Queisser, Phys. Rev. Lett. 72, 3851 

(1994). 



lnterface Analysis of Thin Film Solar Cells 
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Abstract. Interfaces are important for the efficiencies of thin film solar cells. In 
particular for polycrystalline chalcogenide semiconductors as Cu(In,Ga)(S,Se)2 and 
CdTe the existing physical concepts, which describe the electronic properties of 
semiconductor interfaces, are not sufficient. The increased complexity is mostly 
due to the non-abruptness of the interfaces and the strong tendency for the for
mation of defects. Photoelectron spectroscopy can significantly contribute to the 
understanding of the mechanisms governing the properties of semiconductor inter
faces in thin film solar cells. The experimental approach using integrated surface 
analysis and thin film deposition systems and selected results will be presented. 

1 Interfaces in Thin Film Solar Cells 

Various types of thin film solar cells with noticeable efficiencies are known. 
The layer sequences of the amorphous silicon (a-Si), Cu(In,Ga)(S,Se)2 
(CIGS), CdTe, organic and dye sensitized solar cells (dye) are schemati
cally shown in Fig. 1. Important interfaces are: semiconductor 1 metal (Schot
tky contact), semiconductor 1 semiconductor (heterocontact) and semicon
ductor 1 TCO (transparent conducting oxide). 

Many of the interfaces shown in Fig. 1 have been investigated using pho
toelectron spectroscopy giving first ideas on the important parameters. Since 
the efficiency of all thin film solar cells depends strongly on the techniques 
used for film deposition, it has to be expected that also the interface proper
ties are changing. For example, the CIGS thin film solar cell shows highest 
efficiencies with a co-evaporated Cu(In,Ga)(S,Se)2 light absorber, a chemi
cal bath deposited CdS buffer layer and a sputtered bilayer of undoped and 
aluminum doped ZnO (window layer) [1]. 

a-Si:H CIGS CdTe organic dye 

ZnO me1al 

Ag CdS CdTe me1al Pl 

a-Si:H CIGS CdS organic olactrolyte 

Zn0/Sn0 2 Mo ITO/Sn02 ITO Ti02 

glass glass glass glass glass 

Fig. 1. Layer sequences for different thin film solar cells 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 13-25 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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Mo p-CulnSe, 

e.,. 
CdS ZnO 

n· 

Fig. 2. Cross section of a Cu(In,Ga)(S,Se)2 thin film solar cell: schematic setup 
(left) and energy band diagram according to Ref. [2] (right). The CIGS layer has 
an increased band gap close to the interface with CdS as a result of a Cu-deficient 
surface layer (*) [3] . (EF: Fermi level, EvB: valence band maximum, EcB: conduc
tion band minimum, LlEvB: valence band offset, LlEcB: conduction band offset, 
PB barrier height). 

Important properties of interfaces are the harrier heights (hand disconti
nuities) and the density and energetic distrihution of defects. Together with 
the doping of the semiconductors, these determine the potential distrihution 
throughout the cell. To illustrate this, a schematic hetup and the energy hand 
diagram of a CIGS thin film solar cell is shown in Fig. 2. 

The solar cell is made of a numher of layers of different materials and 
essentially contains three interfaces: 

• The contact Mo 1 Cu(In,Ga)(S,Se)2 
This serves as electric contact to the p-doped Cu(In,Ga)(S,Se)2 layer. It is 
typically assumed that the harrier height PB should he as low possihle for 
good ohmic contact (see also section 5.1) 

• The contact Cu(In,Ga)(S,Se)2 1 CdS 
This interface is most important for high conversion efficiency since it is in 
the area of maximum light ahsorption. Recomhination has to he minimized, 
which is hest achieved hy a Fermi level close to the CIGS conduction hand 
at the interface and a small positive conduction hand offset as indicated in 
Fig. 2 

• The contact CdS 1 ZnO 
ZnO is a transparent semiconductor, which can he degenerately doped 
n-type with AL High conversion efficiencies are only ohtained when a nom
inally undoped ZnO is deposited onto CdS 

2 Band Alignment 

Considerahle experimental and theoretical work has heen dedicated in the 
past 30 years to understand semiconductor interface formation and particu-
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larly the microscopic origin of the barrier heights for charge transport. Exten
sive descriptions can be found in [4,5,6,7]. Since the hand discontinuities are 
important for the electronic properties of the interfaces, it was also desired to 
predict them for a certain material combination. The first idea was to align 
the vacuum level Evac, which results in a conduction hand offset l),.EcB equal 
to the difference in the electron affinities (Evac- EcB) of the two materials 
and in a valence hand offset l),Ev B equal to the difference in ionization po
tential ( Evac - Ev B). This model is known as electron affinity rule (EAR). 
There is no principle difference between semiconductor heterocontacts and 
Schottky contacts. For metals, electron affinity, ionization potential and work 
function ( Evac - EF) are the same and the conduction 1 valence hand offset 
correspond to the Schottky barrier height for electrons 1 holes (Mott-Schottky 
model). 

The failure of the electron affinity rule to predict hand alignment at semi
conductor interfaces has been recognized very early. The Schottky barrier 
heights for most important semiconductors depend only slightly on the con
tact metal, which is known as Fermi level pinning. Its origin is related to 
defect states in the semiconductor close to the interface. Together with the 
charge at the metal surface, the charge in these interface states lead to an 
electric dipole and a corresponding dipole potential, which shifts the hand 
edges of the two materials relative to each other. 

The microscopic origin of the interfaces states has been related to metal
induced-gap-states (MIGS) (see e.g. [4,8,9]). Even for atomically abrupt inter
faces, the wave functions of the metal penetra te into the semiconductor hand 
gap. The degree of Fermi level pinning is determined by the density of the 
induced states, which depends on the ionicity of the semiconductor [9]. Cova
lently bonded semiconductors as silicon and GaAs generally show a stronger 
Fermi level pinning than more polar bonded semiconductors, as e.g. ZnSe 
and oxides. For highly pinned semiconductors, the barrier height does not 
depend on the metal and is given by the position of the charge neutrality 
level of the semiconductor. This can be theoretically calculated using differ
ent approaches as branch point energies [8] or dielectric midgap energies [10]. 
Again there is no fundamental difference between semiconductor 1 metal and 
semiconductor heterocontacts. For the latter, the hand alignment is given by 
alignment of the charge neutrality levels. 

Unfortunately the charge neutrality levels have not been calculated for 
a large number of materials in thin film solar cells (see Fig. 1). In addition, 
the II-VI compound semiconductors CdTe, CdS and its multinary analogue 
Cu(In,Ga)(S,Se)2 have considerable ionicity and the Fermi level might there
fore be not strongly pinned. It is also not clear whether this concept may 
apply for interfaces with organic materials or electrolytes. 

An alternative approach for the explanation of Schottky barrier heights 
and Fermi level pinning is the unified defect model [11]. It associates the 
defects in the hand gap and the corresponding charge neutrality pinning 
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level to intrinsic defect states of the material, as e.g. antisite defects. The 
defects are assumed to he created hy the heat of adsorption of the metal 
atoms. A variation of the defect model is the amphoteric defect model hy 
Walukiewicz, which, in conjunction to the self-compensation mechanism in 
semiconductors, assumes that the defects are created hy the movement of the 
Fermi level during harrier formation [12]. 

3 Photoelectron Spectroscopy 

Photoelectron spectroscopy (PES) is a widely used technique for surface and 
interface analysis [13,14]. The high surface sensitivity is due to the inelastic 
mean free path of the photoelectrons Ae, which depends on the electron ki
netic energy Ekin. Typical excitation energies for photoelectron spectroscopy 
are within 10- 1500eV giving corresponding kinetic energies of the photo
electrons, which then ha ve mean free paths of 5 - 30 A. Most frequently used 
(standard) applications of PES are elemental and chemical surface analy
sis [14]. A less well-known feature of PES is its capahility to detect electronic 
surface properties, which traces hack to the measurement of hinding energies 
with respect to the Fermi level. Since samples are electrically connected to 
the spectrometer system, the Fermi level is at a constant energy, which can 
he determined hy a calihration measurement using a metallic sample. For 
semiconductors, the Fermi level can change within the hand gap, leading to 
changes of all hinding energies with Fermi level changes. If for a given sam
ple the hinding energy of a core-level is known with respect to the valence 
hand maximum (EaL- EvB), the core-level binding energy itself can be di
rectly used as a measure for the position of the Fermi level in the hand gap 
(EF- EvB)· 

Determination of Schottky barrier heights iP B, or valence hand disconti
nuities iJ.Ev B, can he performed hy following the evolution of the position 
of the valence hand maxima with respect to the Fermi level of suhstrate and 
overlayer with increasing thickness of the overlayer [15]. For layer-hy-layer 
growth the attenuation of the suhstrate intensities is given hy the inelastic 
mean free path of the photoelectrons. Hence, after a film thickness of "' 5 nm, 
the suhstrate emissions are completely extinguished. The study of interface 
formation with PES thus requires the control of film thickness in the suh
nanometer range. 

4 Experimental Procedure 

The rapid contamination of surfaces in air requires that the sample transfer 
hetween surface preparation or film deposition to the photoelectron spectro
meter is performed in vacuum. Since a large variety of interfaces occur in thin 
film solar cells, different deposition techniques have to he implemented. Con
sequently the analysis system has to integrate several preparation chamhers 
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O surface 
analysis 

asample 
W' preparation 

surface cleaning 
with ion elching 

CVD and MBE deposition 

MBE of CdS. CdTe and CdCI2 

UHV CdCI2 activation 

Fig. 3. Layout of the integrated surface analysis and preparation system DAISY
MAT (DArmstadt Integrated SYstem for MATerials Research). A photoelectron 
spectrometer is connected by a sample handling system to various deposition and 
surface treatment chambers. Preparation and analysis can be repeatedly performed 
under controlled ultrahigh vacuum conditions 

and a surface analysis tool. The layout of such a system used at Darmstadt 
University is shown in Fig. 3. 

The first step for a well-defined interface experiment is the preparation 
of a clean substrate surface, which can be achieved by thin film deposit ion of 
the material itself. Heating is often not sufficient and sputtering destroys the 
material surface in most cases. However, preparation of thin films for solar 
cells can require a long-term know-how and particularly designed deposition 
systems. Neither the know-how, nor the space for such deposition systems is 
typically available in interface analysis groups. An elegant way to combine 
state-of-the-art thin film deposit ion and interface analysis is the protection 
of surfaces by means of a material, which can be heated-off from the surface 
in the vacuum system. We have implemented such a capping procedure for 
Cu(In,Ga)Se2 together with different groups [16,17,18]. The steps to prepare 
an uncontaminated surface are (i) deposition of the CIGS layer at high tem
perature (ii) cooling of the sample in the deposition chamber and deposit ion 
of a selenium cap layer (iii) transport and storage of the samples (iv) in
sertion into the surface analysis system and heating-off ( de-capping) of the 
Se layer at 300°C. The de-capping process does not deteriorate the absorber 
properties for its use in solar cells [18]. 
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Fig. 4. Core-level photoelectron spectra obtained during growth of Au on a poly

crystalline CdTe surface 

5 Example Results 

5.1 CdTe /Metal Interfaces 

The back contact is a severe problem for CdTe thin film solar cells. There 

is always a barrier at the interface of the (p-type) CdTe absorber with the 
contact, which shows up in the current-voltage characteristic as the so-called 
roll-over phenomenon [19]. We have carried out systematic studies of the 

contact formation of metals with surfaces of polycrystalline CdTe films [20]. 
An example set of spectra is shown in Fig. 4. The spectra at the bottom 
are from the uncovered CdTe substrate. With increasing thickness of the Au 
film, the substrate lines are attenuated, while the Au 4f intensity increases. 
At very low coverage, there is a small shift of 0.05eV of both Cd and Te 3d 

levels to lower binding energies (BE) as a result of a hand bending induced by 
Au deposition. The binding energies of the CdTe are translated to the Fermi 

level position Ep- EvB by BE(Cd 3d)- BEcdTe(VBM) = 404.39eV and 

BE(Te 3d)- BEcdTe(VBM) = 571.75eV. 
For larger Au coverage, the Cd 3d level shifts further to lower binding 

energies, while the binding energy of the Te 3d level remains constant. The 

different BE shifts are the result of a chemical decomposition of the sub

strate, which is also evident from the different attenuation of the Cd and Te 

core-levels. Even for high Au deposition times, the Te 3d signal is not com
pletely extinguished. This can be explained by a Te layer, which floats on 
the surface of the growing film. The decomposition of the CdTe substrate is 
thermodynamically driven by the solution of Cd in the Au film, rather than 
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Table 1. Chemical and electronic properties of different CdTe /metal contacts. 
Metal deposition has been performed at room temperature conditions; c/Jm: metal 
workfunction, rfJB: barrier height; Abbreviations for reactivity are A: no reaction, 
B: decomposition of the substrate, Cd:M alloy formation, Te segregation at the 
surface, and C: decomposition of the substrate, Cd0 disposal at the interface due 
to Telluride formation 

metal c/Jm [eV] ifJB [eV] reactivity 

Cd 4.2 1.18 A 
Au 5.1 0.85 B 
Cu 4.65 0.95 B 
Pt 5.6 1.0 B 
Ti 4.3 1.15 c 
V 4.3 1.07 c 
w 4.55 1.05 c 
Sb 4.55 0.97 c 

by the formation of a Au-Te compound. Such chemical reactivities ha ve been 
identified already in the 1980's [21]. 

Also other types of reactivity have been observed at CdTe 1 metal inter
faces [20]. Transition metals (TM) strongly tend to form tellurides, hence also 
leading to a decomposition of the CdTe substrate. In this case sometimes also 
TM-Cd alloying occurs. A summary of the determined barrier heights and 
interface reactivities is given in Table 1. 

Both barrier heights and reactivities are similar to those reported earlier 
for CdTe single crystals [22,23]. As reported by Shaw et al. [22] the barrier 
heights coincide with energy levels of bulk CdTe defects, which are created 
at the interface in a high concentration by the chemical reactions. Our exper
iments show that almost all metals lead to the decomposition of the CdTe, 
releasing elemental Cd. The energy level of interstitial Cd in CdTe has been 
calculated by Wei and Zhang as"' 1 e V above the valence hand maximum [24]. 
The agreement between chemical reactivity, Cdi defect level and the barrier 
heights suggests that the barrier height is determined by the intrinsic Cd 
defect levels as in the unified defect model [11]. Since interface reactivity can 
not be avoided, it seems hopeless to prepare ohmic back contacts to CdTe by 
metal deposition. Nevertheless, CdTe thin film solar cells with CdTe 1 metal 
back contacts show reasonable efficiencies, indicating good charge transport 
across the interface despite large barrier heights. 

A possible interlayer at the back contact is ZnTe. Its advantage is that 
higher p-type doping levels can be obtained compared to CdTe [25]. The in
terface properties of ZnTe are similar to those of CdTe, although a somewhat 
larger variation of the barrier height ( iP B = 0.6 - 1 e V) is observed [23,26]. 
Electrica! measurements show a lower contact resistance of Mo compared to 
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Fig. 5. Experimental valence band offsets between Culno.1Gao.aSe2 and different Il
VI compounds. The CIGS surfaces have been prepared by the de-capping procedure 
and exhibit a Cu-poor surface composition. The theoretical band offsets (hkl) are 
given for Cuh(In,Ga)kSet surface composition [28] 

Au, although the barrier for CdTe / Mo (1 eV) is significantly larger than the 
one for CdTe/ Au (0.65eV) [26]. This apparent contradiction between PES 
and electrica! measurements gives clear evidence that current transport at 
the interface does not occur over the barrier as in the thermionic emission 
model, but is rather accomplished via the defects introduced by the interface 
reaction. 

5.2 CIGS /II-VI Compound Interfaces 

The CIGS films used for the de-capping process (see section 4) have been 
deposited using a slight Cu poor composition. It is known that the surfaces 
of such films exhibit a Cu-poor Cu(In,Ga)3Se5 composition [3], which is also 
found by our measurements after de-capping. The films have been used to 
systematically determine the hand alignment to II-VI compounds, which are 
used as buffer layers in CIGS solar cells. More details of the experiments 
can be found elsewhere [17,18,27]. The valence hand offsets determined from 
these experiments, which are highly reproducible, are shown in Fig. 5. 

The experimentally determined offsets are compared to ab-initio 
density functional theory calculations for Cu(In,Ga)Se2 / CdS (112), 
Cu(In,Ga)3Se5 / CdS (135) and Cu(In,Ga)5Ses / CdS (158) [28]. The lower 
concentration of Cu atoms in the Cu-deficient compounds leads to a reduced 
p-d repulsion, leading to a lowered valence hand maximum position [28]. 
Hence a different valence hand offset has to be expected depending on the 
surface stoichiometry. From Fig. 5 it is obvious, that the experimental values 
are close to the theoretical ones and thus give an identical general trend. 
However, the experimental hand offsets can not be directly correlated to the 
theoretical values for a single composition. 
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Not all of the theoretical hand alignments are directly calculated from 
a supercell containing the two materials but are rather added hand off
sets calculated for individual interfaces assuming transitivity of hand offsets 
(LlEvs[AC] = L1Evs[AB] +L1Evs[BC]). In addition the experimental error 
is typically given as ±0.1 eV. The observed deviations between experiment 
and theory might therefore be attributed just to the uncertainty of both. 
However, because of the high reproducibility of experimental values, which 
we attribute to the well-defined and reproducible preparation conditions, we 
estimate a considerably lower experimental error. There are also other obser
vations, which indicate that the deviation between experiment and theory in 
Fig. 5 have their origin in a modification of the interface structure: 

• The valence hand offsets between stoichiometric (112) Cu(In,Ga)Se2 crys
tals and CdS are very close to those for thin film CIGS with (135) surface 
composition [17,27,29,30], although theory predicts a 0.3 - 0.4 eV differ
ence [28]. This might be explained by changes in the Cu concentration 
near the interface. Unfortunately, no systematic comparisons between Cu
rich and Cu-poor surface conditions for similarly prepared substrates are 
available yet. Work is in progress to clarify this point. 

• A detailed comparison of the hand offsets at CuinSe2 1 CdS and CuGaSe2 1-
CdS indicates an opposite trend compared to theory [17]. This might also 
be explained by a chemical modification of the interface of similar origin, 
although a detailed explanation can not be given yet. 

The hand alignments calculated by Wei et al. generally give very good 
agreement to a number of experiments. However, the calculations are so far 
limited to atomically abrupt interfaces between two well-defined crystallo
graphic phases. The calculated hand alignments do not take into account the 
actual chemical structure of the interface. In particular if changes of the Cu 
concentration occur at the CIGS surface close to the CIGS 1 II-VI interface, 
this might strongly affect the valence hand offset. 

There is direct evidence from photoemission measurements for a re
moval of Cu from CIGS surfaces with 112 stoichiometry, which is shown 
in Fig. 6 [29,32,33]. Deposition of CdS orNa onto these surfaces leads to an 
upward Fermi level shift, which is limited to Ep -Evs ~ 0.85eV. The obser
vation of comparable Fermi level positions in conjunction with a reduction of 
the Cu concentration from the surface has led to the conclusion, that the ef
fect has an electronic origin and is related to a self-compensation mechanism 
of the CIGS material [29,32]. 

5.3 TCO Interfaces 

The interfaces of transparent conducting oxides are also important for all kind 
of thin film solar cells. The TCOs are typically used as degenerately doped 
n-type semiconductors. Nevertheless, in amorphous silicon or in organic solar 
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Fig. 6. Photoelectron spectra taken 
during CdS deposition onto a CuGaSe2 
single crystal fractured in vacuum [29]. 
Spectra were taken using hv = 80eV 
synchrotron radiation. The bottom 
part shows the spectra of the clean 
sample, the spectra taken after a CdS 
deposition time of 170 s and the corre
sponding difference spectra. The differ
ence spectra show a dip at a binding 
energy of rv 3 e V, which corresponds 
to the maximum of the Cu 3d par
tial density of states [31]. The dip is 
therefore attributed to a diffusion of 
Cu from the surface into the bulk of 
the CuGaSe2 [29]. Since similar effects 
have also been observed for other CIGS 
interfaces, the origin of Cu diffusion 
has been attributed to the shift of the 
Fermi level closer to the conduction 
hand minimum, driven by interface for
mation [32] 

cells, they are also used to contact the p-type semiconductor. This already 
shows that the TCO interfaces are also more complex than expected for de
generately doped semiconductors, which, on the first sight, might be treated 
like a metal. Experiments on reactively evaporated ln203 films clearly show 
that the surface Fermi levellies ""' 1 e V below the conduction band minimum 
and not above, as expected for degenerate doping [34]. This has been very 
recently also found for ITO films [35]. While Sn02 shows a comparable be
havior [36], a Fermi level position above the conduction band minimum can 
be found at surfaces of Al doped ZnO [37]. 

The Fermi level at the TCO surfaces has considerable impact on the 
function ofthe contact. At the Sn02 / CdS interface e.g., it leads to low Fermi 
level position in the CdS, which can seriously reduce the photovoltage [36]. 
One of the modifications induced by the CdCh activation, which is essential 
for high conversion efficiencies, is an upward shift of the Fermi level in the 
CdS [38]. 

6 Conclusions 

Photoelectron spectroscopy is a highly useful tool to study semiconductor in
terface formation. Its capability to simultaneously detect chemical and elec-
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tronic properties can be exploited for understanding the fundamental inter
face processes important for thin film solar cells. These have been found to 
be considerably more complex than the well understood interfaces of elemen
tal and III-V semiconductors, which have been extensively investigated since 
the late 1970's. For II-VI and analogue Cu-chalcopyrite semiconductors the 
creation of crystallographic defects during interface formation plays a very 
important role. The high mobility of the Cu atoms in the CIGS also has to 
be taken into account. Much more systematic studies have to be carried out 
in order to reach a complete picture of the processes occurring at thin film 
solar cell interfaces. These experiments require a further development of suit
able preparation and deposition techniques in order to account for the full 
variety of material combinations and preparation processes. Furthermore, the 
samples need tobe investigated with additional techniques. In particular, the 
combined application of PES and electrica! analysis techniques at the same 
samples seems to be a promising route to understand the correlation between 
interface properties and solar cell characteristics. 
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Electronic Properties of Cu(In,Ga)Se2 
Thin-Film Solar Cells- An Update 

Uwe Rau 

Institut fiir Physikalische Elektronik, Universităt Stuttgart, Germany 

Abstract. Recent progress in the experimental analysis, modelling, and under
standing of ZnO/CdS/Cu(In,Ga)Se2-based heterojunction thin-film solar cells is 
reviewed. Two issues that are inherently critica! for the performance of thin-film 
solar cells are the polycrystallinity of absorber material and the non-lattice matched 
interface to the CdS buffer layer. The body of recent experimental evidence indi
cates that Cu(In,Ga)Se2 copes very well with these challenges. A widening of the 
band gap at the Cu(In,Ga)Se2 surface minimizes interface recombination. Grain 
boundaries in Cu(In,Ga)Se2 turn out to be electronically almost inactive. 

1 Introduction 

With a power conversion efficiency of 19.2% for a 0.5 cm2 lahoratory cell [1] 
and 16.6% for mini-modules with an area of around 20 cm2 [2] Cu(In,Ga)Se2 
today is hy far the most efficient thin-film solar cell technology. This present 
status is hased on a long history of research and technological development 
dating hack to 1953 when CulnSe2 was synthesized for the first time [3] 
and to 1974 when this material was proposed as a photovoltaic material [4]. 
At present, the start of production at several places in the US, Japan, and 
Europe provides a new challenge for research on this material. 

CulnSe2 and CuGaSe2, the materials that form the alloy Cu(In,Ga)Se2, 
helong to the semiconducting I-III-VI2 materials family that crystallizes 
in the tetragonal chalcopyrite structure. The alloy system of the Cu
chalcopyrites Cu(In,Ga,Al)(Se,S)2 includes a wide range of hand gap energies 
from 1.04 e V in CuinSe2 up to 2.4 e V in CuGaS2, and even 2. 7 e V in CuAlS2, 
thus covering most of the visihle spectrum. All these compounds ha ve a direct 
hand gap making them suitahle for thin-film photovoltaic ahsorher materials. 
Many efforts are made to use the full alloy system of Cu-chalcopyrites to pro
duce solar cells, e.g., with a large hand gap energy (Eg 2 1. 5 eV) to provide 
the top cell of an all thin-film tandem structure (for a recent review on wide
gap chalcopyrites see [6]). The present article restricts itself on Cu(In,Ga)Se2 
with a moderate Ga-content [Ga]/[Ga]+[In] ~ 0.2-0.3 with Eg ~ 1.1-1.2eV, 
the standard material that is used for the to date most efficient cells as well 
as for the current efforts for commercialization. The article focusses on recent 
progress in our understanding of issues relevant for photovoltaic applications 
of Cu(In,Ga)Se2 solar cells and should he read as an update to a series of 
earlier review articles [7,8,9]. 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 27-38 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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Fig.l. Layer sequence ofthe ZnOj CdS/Cu(In,Ga}Se2 heterojunction solar cell (a). 
High-quality Cu(In,Ga)Se2 absorbers can be prepared by two different processes, 
the co-evaporation of the elements (b) or by a sequential process ( c) using the 
deposition of metallic precursors and a subsequent selenization step 

2 Device Technology 

This section deals with the production methods for ZnO/CdS/Cu(In,Ga)Se2 
heterojunction solar cells. Some emphasis is put on two critica! preparation 

steps, namely the growth of the Cu(In,Ga)Se2 absorber material, including 

the role ofNa, and on the formation of the CdS/Cu(In,Ga)Se2 heterojunction. 

Both preparation steps appear decisive for the final device performance but 

stiU are not suffi.ciently well understood. Figure la shows the layer sequence 

of a ZnO /CdSjCu(In,Ga)Se2 heterojunction solar cell together with the two 

most important preparation routes for the absorber, namely co-evaporation 

of the elements (Fig. 1 b) and the sequential process (Fig. le), where metallic 
precursor layers are deposited by sputtering and compound formation follows 
by selenization in a second step. In both processes Cu(In,Ga)Se2 compound 
formation requires a temperature in the range of 550 °C. 

2.1 Absorber Preparation and the Role of Na 

The preparation of Cu(In,Ga)Se2-based solar cells starts with the deposition 

of the absorber material on a Mo-coated glass substrate (preferably soda-lime 

glass). The properties of the Mo film and the choice of the glass substrate 

are of primary importance for the final device quality, because of the im

portance of Na, which diffuses from the glass through the Mo film into the 
growing absorber material. Some processes, like the sequential preparation 

route, use blocking layers between the glass substrate and the Mo film to 

prevent the out-diffusion of Na. Instead, Na-containing precursors like NaF, 

Na2Se, or Na2S are deposited prior to absorber growth to provide a controlled 

incorporation of Na into the film. 
The most obvious effects of Na incorporation are better film morphol

ogy and higher conductivity of the films [10]. Furthermore, the incorporation 

of Na induces beneficia! changes in the defect distribution of the absorber 

films [11,12]. The explanations for the beneficia! impact of Na are manifold, 
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and it is most likely that the incorporation of N a in fact results in a variety of 
consequences. During film growth, the incorporation of Na leads to the forma
tion of NaSex compounds. This slows down the growth of Cu(In,Ga)Se2 and 
could at the same time facilitate the incorporation of Se into the film [13]. 
Also the widening of the existence range of the a-(CuinSe2)-phase in the 
phase diagram [14] as well as the larger tolerance to the Cu/(In + Ga) ratio 
of Na-containing thin films could be explained in this picture. Furthermore, 
the higher conductivity of Na-containing films could result from the dimin
ished number of compensating V se donors. However, recent experiments us
ing a post-deposition Na incorporation into Na-free Cu(In,Ga)Se2 films [15] 
show that there is a beneficia! effect of N a after film growth as well. This 
experimental finding is compatible with the model that one major effect of 
Na is the passivation of grain boundaries [16]. 

Photovoltaic-grade Cu(In,Ga)Se2 films have a slightly In-rich overall com
position. However, Cu(In,Ga)Se2 with a Cu-rich composition plays an impor
tant role during film growth. Films that go through a Cu-rich growth stage 
have grain sizes in excess of 1 J.Lm whereas films grown under continuous 
Cu deficiency have much smaller grains. A model for the film growth under 
Cu-rich compositions comprises the role of Cu2-ySe as a flux agent during 
the growth process of co-evaporated films [17]. For Cu(In,Ga)Se2 prepared 
by selenisation, the role of Cu2-ySe is similar. Therefore, growth processes 
for high quality material have to go through a Cu-rich stage but have to 
end up with a Cu-poor overall composition. The benefit of this final Cu-poor 
composition stems from a Cu-poor surface layer that forms spontaneously on 
those films. This so-called surface defect layer (SDL) minimizes recombina
tion at the CdSjCu(In,Ga)Se2 heterointerface as will be discussed below in 
more detail. 

2.2 Buffer and Window Deposition 

Heterojunction formation is most easily achieved by chemical bath deposition 
( CBD) of a thin CdS film from a solution containing Cd ions and thiourea [18]. 
The benefit of the CdS layer is manifold: 

CdS from CBD provides complete coverage of the rough polycrystalline 
absorber surface at a film thickness of only 10 nm. The layer provides pro
tection against damage and chemical reactions resulting from the subsequent 
ZnO deposition process. The chemical bath removes the natural oxide from 
the film surface [18] and thus re-establishes positively charged surface states 
and, as a consequence, the natural type inversion at the CdS/Cu(In,Ga)Se2 
interface [19]. The Cd ions, reacting first with the absorber surface, re
move elemental Se, possibly by the formation of CdSe. To a certain extent, 
Cd ions also diffuse into the Cu-poor surface layer of the absorber mate
rial [20,21], where they possibly form Cdcu (i.e., Cd on a Cu site) donors, 
thus providing additional positive charges enhancing the type inversion of 
the buffer / absorber interface. 
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Due to the favourable properties of CdS as a heterojunction partner and 
due to the chemistry of the CBD process, it is difficult to find a replacement. 
A voiding CdS as well as the chemical bath step would be advantageous from 
the production point of view. On the one hand, a toxic material such as CdS 
requires additional safety regulation, on the other hand, the chemical bath 
deposition does not comply with the vacuum deposition steps of an in-line 
module fabrication. Therefore, research and development in this area relates 
to two issues: (i) the search for alternative materials for a chemical deposition, 
and (ii) the development of ways to deposit the front electrode without an 
intermediate step in a chemical bath. Promising materials to replace CdS 
are In(OH,S), Zn(OH,S), ZnS, ZnSe, and In2S3. However, all these materials 
require additional precautions to be taken for the preparation of the absorber 
surface or front electrode deposition. 

The most commonly used material for the preparation of the front elec
trode is ZnO doped with B or Al. The first large-area modules produced by 
ARCO Solar (later Siemens Solar, now Shell Solar Industries) had a ZnO:B 
window layer deposited by chemical vapour deposition ( CVD). Later pro
duction facilities at Boeing and EUROCIS use sputtering processes. Present 
pilot production lines also favour sputtering. As mentioned above, an un
doped i-ZnO layer with a thickness of about 50-100 nm is needed at the 
heterojunction in order to achieve optimum performance. 

3 Device Physics 

This section deals with electronic and opticalloss mechanisms that determine 
the photovoltaic output parameters short circuit current density jsc and 
open circuit voltage Voc. The section will discuss the most important and 
specific features of a polycrystalline photovoltaic thin-film device, namely the 
optics of the thin layer stack, the role of the heterointerface for recombination, 
the defect physics of Cu(In,Ga)Se2, and the influence of polycrystallinity on 
the device performance. 

3.1 Short Circuit Current 

The short current density that can be obtained from the standard 100 m W 
cm-2 solar spectrum (AM1.5) is determined, on the one hand, by optical 
losses, that is, by the fact that photons from a part of the spectrum are 
either not absorbed in the solar cell or are absorbed without generation of 
electron-hole pairs. On the other hand, not all photogenerated electron-hole 
pairs contribute to Jsc because they recombine before they are collected. 
We denote these as recombination losses. Figure 2 illustrates how much from 
an incoming photon flux from the terrestrial solar spectrum contributes to 
the final Jsc of a highly efficient Cu(In,Ga)Se2 solar cell [22] and where the 
remainder gets lost. The incoming light, i.e., that part of the solar spec
trum with photon energy E"f larger than the hand gap energy Eg = 1.155 eV 
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MgF2 ZnO CdS Cu(ln ,Ga)Se2 Mo 

Fig. 2. Diagram of optica! and electronic losses for the short circuit current density 
jsc after [22]. From the available 41.7 mAcm- 2 only 83% (33.8 mAcm- 2 from 
the absorber and 0.8 mAcm- 2 from the buffer layer) contribute to the real jsc of 
a good Cu(In,Ga)Se2 solar cel! 

of the specific absorber would correspond to a (maximum possible) jsc of 
41.7 mAcm-2. By reflection at the surface and at the interfaces between 
the MgF2 anti-reflective coating, the ZnO window, the CdS buffer, and the 
Cu(In,Ga)Se2 absorber we loose already 0.6 mAcm-2. An additionalloss of 
0.1 mAcm-2 stems from photons that are re-emitted after one pass through 
the absorber. Free carrier absorption in the highly doped ZnO window layer 
costs 0.9 mAcm-2 and absorption at the absorber/Mo interface 0.5 mAcm-2. 
Thus, the sum of all opticallosses amounts to 2.1 mAcm-2. Additional op
tica! losses due to the grid shadowing are not considered. 

Absorption ofphotons with energies E"f > Eg(ZnO) = 3.2eV in the win
dow layer amounts to about 0.7mA cm-2. Another portion ofthe solar light 
is absorbed in the CdS buffer layer ( E"f > Eg(CdS) > 2.4eV). A part ofthese 
photons with 3.2eV > E"f > 2.4eV contributes to jsc, because the thin CdS 
layer does not absorb all those photons and only a part of the electron-hole 
pairs created in the buffer layer recombines [22]. The loss due to incomplete 
collection in the absorber amounts to 3.2 mAcm-2. The above analysis shows 
that there is still considerable scope of improving jsc in Cu(In,Ga)Se2 solar 
cells, by improving carrier collection from the absorber and minimization of 
buffer absorption. Thus, a possible gain of about 4 mAcm-2 in jsc could 
enhance the efficiency by more than 10% relative. 

3.2 Open Circuit Voltage 

The hand diagram in Fig. 3 shows the possible recombination paths for the 
photogenerated charge carriers in the Cu(In,Ga)Se2 absorber. The figure con
sideres recombination at the back surface of the absorber (A') and in the 
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neutral hulk (A), recomhination in the space charge region (B), and recom
hination at the huffer/ahsorher interface (C). Note that due to the presence 
of high electric fields in the junction region, the latter two mechanisms may 
he enhanced hy tunnelling [23,24]. The hasic equations for the recomhination 
processes (A-C) can he, e.g., found in Ref. [25]. Notahly, all recomhination 
current densities j R may he written in the form of a diode law 

}R =}o { exp (n:~T) -1} = Jooexp (n~d~~) { exp (n:~T) -1} (1) 
where V is the applied voltage, nid the diode ideality factor, and kT / q the 
thermal voltage. The saturation current density j 0 in general is thermally 
activated with energy Ea and the pre-factor Joo is only weakly temperature
dependent. The activation energy for hack surface recomhination, neutral 
zone, and space charge recomhination is the ahsorher hand gap energy Eg 
whereas in case of interface recomhination equals the harrier cPbp that hinders 
the holes from the ahsorher to come to the hufferjahsorher interface (cf. 
Fig. 3). In the simplest cases, the diode ideality factor is unity for hack 
surface and neutral zone recomhination as well as for recomhination at the 
hufferjahsorher interface, whereas for space charge recomhination 1 :S nid :S 
2. Equalizing short circuit current and recomhination current density yields 

Voc = Ea _ nidkT ln ( ~oo ) 
q q Jsc 

(2) 

Note that (2) is strictly valid only if a single mechanism dominates recom
hination. For a large series of Cu(In,Ga)(Se,S)2 devices the dominant recom
hination mechanism was identified to he related to the hulk of the ahsorher 
material [26] as long as these devices have an overall Cu-poor composition. 
Similarly, a series of Cu(In1-xGax)Se2 devices with a Ga-content x varying 
hetween x = O and x = 1 exhihited dominant hulk recomhination except 
for x = 1 [27]. However, a detailed study on CuGaSe2 devices prepared un
der a variety of conditions showed that only the hest CuGaSe2 devices were 
dominated hy hulk recomhination whereas less optimized preparations led to 
devices that are dominated hy interface recomhination [28]. 

The ahsence of interface recomhination in almost all Cu(In1-xGax)Se2 
devices with Cu-poor composition and the dominance of this recomhination 
path for devices that stern from Cu-rich ahsorhers [26,29] indicates that the 
Cu-poor surface defect layer (SDL) might play an important role in suppress
ing interface recomhination as will he discussed in the following. 

3.3 Surface Band Gap Widening 

The hand diagram in Fig. 3 contains an important features that appear im
portant for the minimization of recomhination losses in Cu(In,Ga)Se2 solar 
cells. The first one is the presence of a considerahly widened hand gap at the 
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Cu(ln,Ga)Se2 
CdS 

Fig. 3. Band diagram of the 
Zn0/CdS/Cu(In,Ga)Se2 hetero
junction under applied voltage 
V = Voc . The internal valence 
hand offset LlEţ't between the 
surface defect layer (SDL) and the 
bulk of the Cu(In,Ga)Se2 absorber 
enhances the hole barrier cf>i,P at the 
CdSjCu(In,Ga)Se2 interface. Note 
that the interface between the SDL 
and the bulk absorber is drawn here 
as an abrupt transition only for 
clarity. In reality, this transition as 
well as the hand offset LlEţ't may 
occur more gradually 

surface of the Cu(In,Ga)Se2 ahsorher film. This surface hand gap widening 
leads to a valence hand offset LlEţ't hetween the ahsorher and the SDL. 
This internal offset implies that the recomhination harrier rPbp is increased 
via rPÎ,p = rPbp + LlEţ't. Following Fig. 3 the activation energy Ea for inter-
face recomhination is then Ea = rPÎ,p and, as a consequence, V6{!; for interface 
recomhination reads 

v:ifr _ rPbp + LlEţ't _ nidkT 1 ( joo ) oc- n . . 
q q Jsc 

(3) 

The internal hand offset directly adds to the open circuit voltage that is 
allowed if only interface recomhination were present. A more detailed math
ematical treatment of the ZnO/CdS/Cu(In,Ga)Se2 heterojunction including 
the consequence of the surface hand gap widening on interface recomhination 
is given in Ref. [30]. Eventually, hecause of this surface hand gap widening 
most Cu-poor devices are not limited hy the interface. Instead, recomhination 
in the hulk is dominant [30]. 

First experimental evidence for this very special feature of polycrystalline 
Cu(In,Ga)Se2 films stems from 1993 [31]. There it was found that the sur
face composition of Cu-poor CulnSe2 as well as that of Cu(In,Ga)Se2 films, 
corresponds to a surface composition of [Ga + In]/[Ga +In+ Cu] of ahout 
0.75 for a range of hulk compositions of 0.5 < [Ga + In]/[Ga + In + Cu]) 
< 0.75. In contrast, in Cu-rich films ([Ga + In]/[Ga +In+ Cu]) < 0.5) the 
surface composition follows the hulk composition [31,32]. This ohservations 
has led to the assumption that a phase segregation of Cu(In,Ga)aSe5 , the so
called Ordered Defect Compound (ODC), occurs at the surface of Cu-poor 
films. However, the existence of a separate phase on top of polycrystalline 
Cu(In,Ga)Se2 thin films has never heen confirmed. To the contrary, recent 
high-resolution electron microscopy analysis using convergent-heam electron 
diffraction [33] practically rules out such a separate phase. Therefore, the 
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less specific denotation 'surface defect layer (SDL)' [34] was chosen instead 
of ODC. However, recent results from grazing incidence X-ray diffraction [35] 
unveiled a Cu-depleted region on the surface of polycrystalline Cu(In,Ga)Se2 
films. These layers had thicknesses between 5 and 60 nm, dependent on the 
overall Cu-content of the film. 

The Photo Electron Spectroscopy experiments of Schmid et al. [31,32] 
have shown that the Fermi level at the surface of as-grown CuinSe2 films 
lies above the valence band-edge by about 1.1 eV . This energy difference 
is larger than the band-gap energy of the bulk. Therefore, the hand gap 
at the surface of the film must be larger than that of the bulk. A recent 
direct measurement of the surface hand gap of polycrystalline CulnSe2 [36] 
proofed that the hand gap energy E;urf at the surface of the film is about 
E;urf ~ 1.4eV, i.e., more than 0.3eV larger than Egulk ~ 1.04eV. More 
evidence for the surface bad gap widening stems from recent highly resolved 
cathodoluminescence experiments [37] that show emission lines with higher 
photon energies in regions that could be identified with the SDL. 

Despite of some controversy on the specific nature of the SDL (see, e.g., 
Refs. [14,34,38]), there appears more and more an agreement that the surface 
hand gap widening going along with the SDL is the primary and unique fea
ture of the Cu(In,Ga)Se2 surface. Numerica! device simulations unveil that 
suppression of interface recombination by the surface hand gap widening is ac
tive regardless of specific assumptions on the bulk properties of the SDL [39]. 
Even an increased amount of structural defects as observed in the SDL [40] 
is compatible with a high power conversion efficiency [39]. However, main
taining the beneficia! properties of the SDL during heterojunction formation 
is a critical issue as suggested by the aforementioned difficulties in replacing 
the CBD-CdS by alternative materials or other deposition methods. 

3.4 Defects 

The role of defects in the ternary compounds CuinSe2, CuGaSe2, CuinS2, 
and their alloys, is of special importance because of the large number of 
possible intrinsic defects and their role for doping and as deep recombination 
centers. The features that are somewhat special to those Cu-chalcopyrites 
are the ability to dope these compounds with native defects, their tolerance 
to large off-stochiometries, and the electrically neutral nature of structural 
defects [41]. 

Let us now concentrate on the defects experimentally detected in photo
voltaic grade (and thus In-rich) polycrystalline films. In-rich Cu(In,Ga)Se2 is 
in general highly compensated, with a net acceptor concentration of the order 
of 1015 to 1016 cm - 3 . The shallow acceptor level V cu is assumed to be the 
main dopant in this material. As compensating donors the Se-vacancy V se 
as well as the double donor Incu are considered. Recent combined Hall and 
photoluminescence (PL) measurements on CuGaSe2 [42] and CuinSe2 [43] 
epitaxial films unveiled two shallow acceptor states and one compensating 
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donor in hoth materials. The expected strong tendency of Cu-chalcopyrites 
for self-compensation was experimentally verified recently hy PL analysis of 
CuGaSe2 epitaxial and polycrystalline films [44]. Self-compensation plays an 
especially important role for the photovoltaic grade Cu-poor Cu(In,Ga)Se2: 
The high degree of compensation leads to potential fluctuations that affect 
radiative recomhination [45] as well as the maximum possihle efficiency [46]. 

The most prominent deep defect is an acceptor level at ahout 270-300 me V 
ahove the valence hand. The concentration of this defect results is related to 
the open-circuit voltage ofthe device [47,48]. Upon investigating defect ener
gies in the entire Cu(In,Ga)(Se,S)2 alloy system, Turcu et al. [49] found that 
the energy distance hetween this defect and the valence hand maximum re
mains constant when alloying CulnSe2 with Ga, whereas the energy distance 
increases under 8/Se alloying. Recently, transient photocapancitance studies 
hy Heath et al. [50] unveiled an additional defect state in Cu(In,Ga)Se2 at 
ahout 0.8eV from the valence hand. Again, the defect energy is independent 
from the Ga content in the alloy. 

3.5 Polycrystallinity 

Despite of the fact that the grain size of the Cu(In,Ga)Se2 ahsorher mate
rial is relatively small (with around 2 ţtm ahout 1000 times smaller than in 
multi-crystalline Si), there are only few experimental investigations on grain 
houndaries (GB) in Cu(In,Ga)Se2 or CuGaSe2 . Temperature dependent 
Hall-effect measurements on polycrystalline CuGaSe2 [51] unveiled a hand 
hending of around 100 meV at the GB of this material. This finding fits 
well to the conclusions drawn from Kelvin-prohe force microscopy (KPFM) 
experiments performed on the same material [52]. For Cu(In,Ga)Se2 Hall 
measurements at room temperature unveiled a GB harrier height of roughly 
200meV [53]. A GB hand hending of only 100-200 meV is already indicative 
for a low electronic activity. Recent numerical simulations of polycrystalline 
Cu(In,Ga)Se2 solar cells [54] showed that only with a low recomhination ve
locity Sgb < 103cm/s, efficiencies ahove 19% are possihle when using a ma
terial of grain size g ~ 2 ţtm. The reasons for the low recomhination activity 
of GBs in Cu(In,Ga)Se2 are still under dehate. One might think ahout a self
passivation [55] of the grain surface hy a hand gap widening similar to that of 
the SDL at the film surface. However, GB activity appears not to he indepen
dent from the film preparation method. A recent complementary study on 
CIGS using KPFM and cathodoluminescence (CL) analysis [56] shows that 
differently oriented Cu(In,Ga)Se2 films exhihit different electronic activity 
of their GBs. This result holds for the hand hending at the GB as well as 
for the recomhination rate hoth heing larger in (112)-oriented compared to 
(220/204)-oriented films. This finding fits well to the fact that Cu(In,Ga)Se2 
films with (220/204)-texture are those that deliver the highest power con
version efficiency [57]. Other CL studies [58] unveiled that Na incorporation 
appears necessary for a low recomhination rate at GBs. This result gives 
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strong support for the proposition of Kronik et al. [16] that Na-catalyzed 
oxygenation of dangling bonds leads to the passivation of GBs. 

Whether or not the polycrystalline nature of Cu(In,Ga)Se2 actually is 
the limiting factor for its photovoltaic performance is not yet clarified. How
ever, looking more generally at the material's electronic inhomogeneity might 
be a worthwhile effort [59]. E.g., spatially resolved photoluminescence mea
surements unveiled that the split of the quasi-Fermi levels, i.e. the local 
Voc, in Cu(In,Ga)Se2 films exhibits spatial variations with an amplitude 
of 30 m V [60]. If such variations result from spatial fluctuations of the fun
damental hand gap, these inhomogeneities would lead to a loss of the overall 
photovoltaic efficiency of 2% absolute [46]. 

4 Conclusions 

Considering two inherent challenges of a polycrystalline thin-film solar tech
nology, namely (i) the presence of a non-lattice matched heterointerface be
tween the photovoltaic absorber material and the heterojunction partner (the 
buffer/window combination) and (ii) the polycrystalline nature of the ab
sorber, Cu(In,Ga)Se2-based solar cells, from a physical point ofview, appear 
to be the almost best imaginable solution. Recombination at the heteroint
erface is suppressed by the spontaneous formation of the surface hand gap 
widening, the electronic activity of GBs is low, and, most importantly, it can 
be manipulated. Further improvements in our understanding of film growth 
and junction formation mechanisms will be of help to enhance device effi
ciency and to make module production more reliable. 
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Abstract. As an important step towards making photovoltaics an economic source 
of energy, the efficiency of industrial crystalline silicon solar cells has to be dras
tically increased. In this way not only more power is gained with less silicon, but 
simultaneously also al! other area-related costs of the PV system are reduced. lt's of 
great importance to bridge the efficiency gap existing between the present industrial 
solar cells with values of 14% to 16% and the sophisticated laboratory cells with a 
record efficiency close to 25%. Recently new technologies are emerging or existing 
ones being upgraded aiming for the ambitious goal to manufacture silicon solar 
cells with efficiencies above 20% cost effectively in an industrial environment. Five 
different promising approaches of high efficiency silicon solar cells are presented in 
this paper, including both front and back contacted as well as bifacially sensitive 
devices. The choice of the silicon substrate material is also discussed. 

1 lntroduction 

One of the most important obstacles for a significant global utilization of so
lar electricity are the high costs currently associated with photovoltaic power 
supply. Higher production volumes are a major key driver in cost reduction, 
however innovative processing sequences, combining very high solar cell ef
ficiencies with simple and cost-effective fabrication techniques are needed to 
become competitive with conventional energy sources. The energy conver
sion efficiency has a great impact on the costs of a PV system. With a higher 
efficiency less cell and module area is required to achieve the same output 
power. Consequently all area-related costs are reduced, which make up more 
than 70% of the costs of a PV-system. These include costs of the silicon feed
stock, wafering, cell processing, module fabrication, installation and mainte
nance [1]. Already the silicon wafer is contributing about 50% to the module 
costs. Gaining more power with less silicon is thus one of the most impor
tant consequences of an increase in efficiency. Using thinner wafers (100-150 
ţtm instead of the present 300 ţtm) as well as making the solar cell bifacially 
sensitive are further means to reduce the cost of solar electricity. 

As to the general situation of crystalline silicon solar cell efficiencies, since 
the first introduction in 1954 considerable progress has been achieved with 
laboratory cells characterized by high process complexity. As can be seen 
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Fig. 1. Development of Crystalline Silicon Solar Cel! Efficiencies in the laboratory 

and in industry 

in Fig. 1, record efficiencies up to 24.7% are obtained for lab cells with an 

area far below the minimum industrial size of 100 cm2 [2,3] . An efficiency 

of 28.8% was determined as the theoretical limit of a silicon solar cell of 

80 J-Lm) thickness and with Lambertian light trapping [4]. The efficiencies 

of industrial solar cells are presently in the range of 13-16% including both 

monocrystalline Cz-grown and cast multicrystalline silicon as well as ribbon 

grown silicon. Despite rapid growth of the manufacturing volume occurred 

in the past, accompanied by a significant drop in the module selling price, 

it is indispensable for the economy of PV solar electricity to open up a new 
high efficiency area above 20% in the near future with industrial crystalline 
silicon solar cells fabricated by novel cost-effective technologies ( see Fig. 1). 
In particular, processing should be simple, mask- and photolithography-free 

to be suitable for large-scale production. It should be an important long term 

goal to bridge the wide efficiency gap presently existing between highly so

phisticated small-area laboratory cells and large-area commercial solar cells. 
In order to obtain high efficiencies both optica! and electronic properties of 

the solar cells have to be optimized. This includes surface texturing and an

tireflection coating, low grid shadowing, light trapping, silicon with high bulk 

carrier lifetime, shallow emitter, small contact area and contact passivation, 

silicon front and back surface passivation etc. [4]. In this paper promising 
candidates regarded to meet the requirements for mass production of high 

efficiency silicon solar cells are presented [5]. 

2 Silicon Substrate Options 

High minority carrier lifetime of the silicon substrate is a prerequisite for 
high efficiency solar cells. For laboratory devices and for special applications 

such as race cars or high altitude airplanes float zone (FZ) silicon as the 

highest quality single crystalline material was used in order to reach record 
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Fig. 2. Possible configuration of 
the metastable Bs02i complex in 
the silicon host lattice of B-doped 
Cz-Si (taken from [11]) 

cell efficiencies. However, for low cost manufacturable solar cells with effi
ciencies of about 20% Czochralski-grown (Cz) silicon should be preferred. 
Boron-doped Cz-Si has a market share of about 40% of the present world 
solar cell production resulting in efficiencies up to 16%. However, a serious 
problem of solar cells manufactured on Cz-Si is that their initial efficiency 
degrades under illumination until a stable performance level is reached. For 
high efficiency cells a degradation by up to 10% relative has been reported, 
which is presently the main obstacle for making Cz-Si a perfect high-efficiency 
solar cell material [6]. This degradation effect, already known for 30 years, 
is due to the activation of a specific metastable defect, which is correlated 
with the boron and the oxygen concentration in the material [7]. Large con
centrations of oxygen are virtually unavoidable in Cz-Si due to the partial 
dissolution of the silicon crucible during the crystal growth process. Based 
on a variety of experiments, a new defect reaction model as shown in Fig. 2 
was recently developed [8] . In this model, fast-diffusing oxygen dimers 02i 
are captured by substitutional boron Bs to form a Bs-02i complex, acting as 
highly effective recombination center. Due to the fact that the tetrahedral 
covalent radius of the Bs atom is 25% smaller than that of the Si host atom, 
the 02i is preferentially accommodated in the vicinity of a Bs atom. 

Due to the direct correlation of the magnitude of degradation with the 
boron and the oxygen concentration in a crystalline Si wafer severa! meth
ods for elimination of the lifetime degradation in Cz-Si solar cells were pro
posed [7]. The two most promising approaches are (i) replacement of B with 
another dopant element, such as Ga or P, and (ii) reduction of the oxygen 
concentration in the Cz material. The latter can be achieved by damping 
the melt flows with magnetic fields, resulting in the so-called magnetic-field 
assisted Cz (MCz) silicon with oxygen concentrations below 1 ppma. Fig. 3 
shows the typical behavior of the different materials: while the carrier life
time of conventional B-doped Cz-Si degrades under illumination, Ga-doped 
Cz-Si of similar doping concentration has a stable lifetime on a much higher 
level, comparable to that of B-doped FZ-Si, even if the interstitial oxygen 
concentration is as high as in the case of the B-doped Cz-Si. Referring to 
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Fig. 3. Measured carrier lifetime of B-, Ga- and P-doped Cz-Si and B-doped MCz
Si before and after light soaking (taken from [11]) 

the above mentioned oxygen-dimer model, this behavior is attributed to the 
larger tetrahedral covalent radius of Ga compared to Si, making it less likely 
to accommodate the oxygen dimer. Due to the two orders of magnitude lower 
segregation coeffi.cient of gallium compared to boron in Cz-Si, the Ga-doped 
Cz-Si crystals exhibit a considerably higher variation in resistivity along their 
growth axis. However, as demonstrated in Fig. 7 for OECO solar cells, these 
variations are well tolerable [9]. High effi.ciency solar cell processes were ap
plied to the alternative Cz materials at different institutes and stable effi.cien
cies well above 20% were obtained on Ga-doped Cz-Si, B-doped MCz-Si and 
P-doped n-type Cz-Si, confirming the lifetime results shown in Fig. 3 [10,11]. 

Other approaches to at least partially reduce the harmful effects of life
time degradation on cell performance are using thinner substrates [12] and 
proper cell processing sequences [11]. Only recently a novel FZ-Si material 
was introduced for which, due to its high and stable carrier lifetime, high solar 
cell effi.ciencies could already be demonstrated [13]. It was reported that the 
high production costs of FZ-Si, caused by the fact that the starting material 
has to be in the form of an almost perfectly shaped polycrystalline rod, could 
be drastically reduced [13]. 

3 High Efficiency Silicon Solar Cells 

In the following, fi ve different devices for the high effi.ciency area are presented 
including the back contacted Point Contact solar cell, the HIT cell, the Buried 
Contact cell, the front contacted Standard OECO cell as well as the bifacially 
sensitive back contacted BACK OECO solar cell. 
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3.1 The Point-Contact Solar Cell 

The novel A-300 high efficiency cell of Sun Power is a simplified version of the 
highly sophisticated point contact solar cell designed for concentrator appli
cations and successfully applied for solar cars and solar airplanes [14]. Origi
nally several photolithography steps were applied to define the rear features 
(i.e. the diffusions, contact openings and fingers), so that one-sun efficiencies 
approaching 23% could be achieved. In order to make processing suitable for 
mass production, a novel screen printing technology for masking purposes 
was developed [5 ,15]. The device is schematically depicted in Fig. 4. 

Both contact schemes are placed on the rear side. This is advantageous 
due to (i) improvement of efficiency since shading losses by the front grid 
are avoided (ii) reduction of module fabrication costs and (iii) better visual 
appearance of the PV modules. However, the substrate quality has to be 
high in terms of minority carrier diffusion length, since the photo-generated 
charge carriers have to diffuse through the entire cell to be collected by the p
n junction at the rear surface. High quality n-type FZ-Si is used as substrate. 
Furthermore, excellent front surface passivation is provided by thermal Si02 
together with an n-doped front surface field . As an important high efficiency 
feature small-area contact holes are opened in the back passivation Si02 film 
and both p+ emitter and n+ base are contacted by metal fingers. With the 
novellow-cost production process Sun Power has achieved 21.1% efficiency 
on 149 cm2 FZ silicon [15]. Construction of a cell factory in Manila in the 
Philippines with an annual capacity of 25 MW is underway [5]. 

3.2 The HIT Solar Cell 

In 1997 a solar module was commercialized by Sanyo Electric, whose cells 
are based on a combination of monocrystalline and amorphous silicon [16] . 
Of prime importance are (i) the excellent surface passivation properties of 
intrinsic hydrogenated amorphous silicon (a-Si:H) and the use of n-type Cz
Si, which, as already discussed above, in addition to its high minority carrier 
lifetime, does not degrade under illumination despite oxygen is present. In 
Fig. 5 a schematic diagram of the HIT (Heterojunction with Intrinsic Thin
layer) solar cell is shown. 

Front slde 

Antlrellecltlve coe1lng 
SI02 paniVlllk>n 

RBar sld8 
phth 

Fig. 4. Schematic diagram of the Point-Contact Solar Cell (taken from [15]) 



44 Rudolf Hezel 

Fig. 5. Structure of the HIT solar cell (taken 
from [16]) 

The cell is composed of a textured n-type Cz-Si wafer sandwiched between 
p/i a-Si:H films on the illuminated side and i/n a-Si:H films as a back surface 
field (BSF) structure on the rear si de. Transparent conductive oxide (TCO) 
layers are deposited on both sides followed by a silver grid for current collec
tion. Voc values exceeding 710 m V are due to the high quality of the a-Si / 
c-Si heterojunction including interface passivation. Low process temperatures 
of about 200°C and a reduced temperature coefficient of the cell are further 
advantages. Bifacial operation is possible. Limitations in the blue response 
of the cell may be given by the inherent absorption in the TCO layer and in 
the amorphous Si emitter layer. A record laboratory cell efficiency of 21.3% 
could be achieved on 100 cm2 FZ using photolithography. In April 2003 a 
200 W module was commercialized with 19.5% efficient cells resulting in a 
record module conversion efficiency of 17% [17]. 

3.3 The "Buried Contact" Solar Cell 

Another candidate for high-efficiency commercial cells is the buried contact 
solar cell, developed already two decades ago and successfully transferred to 
industrial production in the early nineties [3,4]. A novel metalization scheme 
is applied, whereby laser grooves define the location and cross-sectional shape 
of the top surface metal conductors. The advantages are low grid shadowing 
by the fine top contact grid (20-30 ţLm wide), high fill factor due to low 
resistive losses in the metalization and low contact resistance. The front and 
rear contacts are formed by self-aligning electroless plating (Ni/Cu/ Ag). The 
contact region is heavily phosphorous doped, whereas the rest of the surface 
is covered with a lowly doped emitter passivated with the silicon nitride 
antireflection coating. BP Solar is producing the "Saturn" solar cell based on 
the "buried contact" technology. Whereas up to now in the production line 
average efficiencies around 16% were achieved, only recently values of 18.3% 
on (12.5 x 12.5) cm2 Cz-Si wafers could be reported [18]. Mass production of 
this new generation "Saturn" cells is planned for the year 2005. 



Progress in Manufacturable High-Efficiency Silicon Solar Cells 45 

Fig. 6. Schematic of the standard OECO 

cell structure. Busbar formation and 
tabbing are simultaneously performed 
using conductive adhesives 

3.4 The Standard OECO Solar Cell 

Recently, a new technology based on the OECO (Obliquely E vaporated 
COntact) process was entering the high effi.ciency area [19,20]. A schematic 
representation of the Standard OECO MIS-n+p solar cell is shown 
in Fig. 6. The main feature of the cell is the corrugated surface consisting of 
a set of parallel rectangular grooves. A shallow diffused n+ -emitter is located 
at t he silicon surface. The metal for the front grid fingers is obliquely evap
orated upon an ultrathin low-temperature tunnel oxide on the upper part of 
the vertical flanks forming metal-insulator-silicon (MIS) contacts. They are 
an alternative to the sophisticated selective emitter contacts of the afore
mentioned cells [21] . For the oblique metal evaporation in a vacuum the self 
shading effect of the ridges is utilized, so that no masking or photolithography 
is required and high throughput is achieved since the wafers can be arranged 
closely spaced on a rotating cylinder [20]. 

On steep flanks high metal cross sections can easily be achieved without 
increasing the shadowing losses. The front surface of the cell is covered with 
low temperature (330°C) deposited PECVD silicon nitride acting both as 
passivation and antireflection coating. Whereas the front surface is randomly 
textured with pyramids, the vertical ftanks can remain ftat in order to keep 
the contact area low. This is simply accomplished by proper orientation of 
the grooves so that preferential etching does not occur at the flanks ( e.g. for 
a (100) surface, the flank orientation should be of the (110) type). 

by laser opening of the passivation layer and subsequent deposition of 
a continuous Al layer. The detailed processing sequence is described else
where together with the novel production equipment [19,20,22]. A new cell 
interconnection technology based on conductive adhesives has been developed 
with several advantages compared to soldering: i) low process temperature 
( < 200°C), ii) low mechanical stress and iii) lead-free. 

In Table 1 the effi.ciencies after 24 h illumination of OECO MIS-n+p solar 
cells fabricated on different silicon materials are summarized. As an out
standing result, for (10 x 10) cm2 0Eco solar cells record effi.ciencies of 20.1% 
were achieved using Ga-doped Cz-Si. In Fig. 7 effi.ciencies of OECO solar 
cells ( 4 cm2) are presented for the resistivity range 0.08 Dcm to 1.34 Dcm 
of Ga-doped Cz silicon, some values for B-doped FZ-Si and Cz-Si are in
cluded for comparison. As can be seen, peak efficiencies of over 21% could be 
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Fig. 7. Efficiencies of OECO solar cells as 
a function of the substrate resistivity for 
Cz and FZ-Si with B and Ga dopants 

obtained on 0.4 Ocm Ga-doped material, which are comparable to those of 
Boron-doped FZ-Si, in particular no light induced degradation is observed. 
The result clearly indicates that the inherent axial resistivity variation of Ga
doped Cz-Si crystals is well acceptable for the fabrication of high effi.ciency 
solar cells [9]. In contrast, much lower efficiencies are resulting for B-doped 
solar grade Cz-Si due to light induced degradation. 

Table 1. One sun efficiencies (after 24h illumination AM 1.5 G, 100mW/cm2 , 

25°C) of 4cm2 and 100cm2 standard OECO MIS-n+p solar cells using different 

silicon materials (*confirmed by FhG-ISE) 

FZ-Si Cz~Si(Ga) Cz-Si(B) 

Area ( cm2 ) 4 100 4 100 4 100 

Efficiency (%) 21.2* 20.0* 21.0 20.1 * 18.3 17.9 

3.5 Back Contacted Bifacial "BACK OECO" Solar Cell 

With the second solar cell based on the OECO principle developed at ISFH 
both contacts are placed on the rear side, thus showing the same advantages 
which were already mentioned with respect to the back contacted Sun Power 
Cell. As a further very important characteristic, this cell is able to also effi
ciently utilize light impinging on the rear side, so that the output power can 
be significantly increased. The structure of the novel back contact device, 
designated by us as BACK OECO solar cell, is schematically shown in Fig. 8. 

The characteristic features include: (i) A well passivated front surface by 
PECVD Si nitride, optionally with a floating junction (ii) A corrugated back 
surface with high quality MIS n-contact lines on one flank and p-contact lines 
on the opposite flank of the elevations. (iii) An n+ -emitter at the back surface 
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Fig. 8. Structure of the BACK 
OECO solar cell. Both contacts 
are on the rear side. Also the light 
reflected onto the rear side can be 
utilized 

except in the vicinity of the p-contacts, where a local back surface field can 
be introduced. (iv) The whole back surface is covered by a low temperature 
passivation layer (PECVD SiN). The high efficiency features apart from the 
metalization-free front side as well as the low cost production features are 
similar to those of the standard OECO cell and are outlined elsewhere to
gether with the detailed processing sequence using only industrially feasible 
self aligning steps [23,24]. Due to contact metalization by oblique vacuum 
evaporation the separation of the n- and p-contact lines in order to avoid 
shunting is ingeniously simple and reliably accomplished without any masks 
or alignment. For the BACK OECO solar cell passivation of the front side by 
plasma silicon nitride plays a crucial role. This thin film material was investi
gated in the author's lab for many years and record low surface recombination 
velocities ( < 4 cm/ s) could be achieved [25,26]. 

As to the preliminary results, (2 x 2) cm2 cells were processed using 0.5 
Dcm FZ silicon wafers. By far not optimized an almost symmetrical behavior 
with efficiencies of 19% and 17,4% could be achieved for front and rear side 
illumination, respectively. Simulations reveal that efficiencies of 22% are at
tainable for high quality FZ-Si or Ga-doped Cz-Si with a diffusion length of 
about 800 J..Lm and a thickness between 200 J..Lm and 300 J..Lm [24] . With thin
ner wafers efficiencies above 20% can be obtained for lower quality material 
such as boron doped Cz-Si. As a further advantage of the OECO technology, 
the optimum base thickness can automatically be adjusted by the grooving 
process even below 50 J..Lm without wafer breakage since a supporting grid is 
provided by the groove ridges. 

Utilizing the bifacial sensitivity of the BACK OECO solar cells in the novel 
multifunctional bifacial module arrangements recently introduced by us , ad
ditional power gains of more than 50% are resulting compared to monofacial 
use [28]. A power output per cell is expected to be equivalent to that of an at 
least 30% efficient monofacial cell of the same size. Thus bifacial cells prop
erly installed at low cost are promising candidates to make PV significantly 
more economic. 

4 Conclusion 

The crystalline silicon solar cells presented in this paper have the potential 
to reach efficiencies even beyond 20% in an industrial environment, thus 
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opposing the general opinion that high efficiencies can only be realized using 
complex processing. Utilizing the bifacial option of the BACK OECO solar 
cells, additional power gains of more than 50% can be achieved, resulting 
in further significant reduction of the cost per watt ratio. To our opinion, 
in the future crystalline silicon and thin film technologies will share the PV 
market. The efficiency region around 20%, required for power applications 
with limited area, will be the domain of crystalline Si solar cells, whereas the 
thin film cells will occupy the efficiency range up to 14%. Due to its almost 
unlimited availability, silicon will most probably dominate the PV market 
also in the long term. 
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Second and Third Generation Photovoltaics 
Dreams and Reality 

Jiirgen H. Werner 
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Pfaffenwaldring 47, 70569 Stuttgart , Germany 

Abstract. The photovoltaic market of 750 MW /year is dominated by Si wafers 
and grows with an annual rate of around 30 %. At the beginning of 2004, about 
350 MW of photovoltaic power is installed in Germany. Based on an annual growth 
of 20 to 30 %, between 8 and 30 GW will be installed in 2020. The production cost of 
the crystalline Si modules halve about every ten years. At present, solar electricity 
costs 0.6 EURO /kWh in Germany. Provided the mass production continues, this 
number may drop to about 0.2 EURO /kWh in 2020. Classic materials of so-called 
second generation photovoltaics such as amorphous Si, CdTe, Cu(In,Ga)Se2 have 
either physical, ecologica! or technological disadvantages. Only crystalline Si itself, 
in thinner form (either as thinner wafers oras a thin film) will probably be able to 
add to or to replace the technology of about 200 to 300 p,m thick Si wafers. New 
physical concepts in photovoltaics , so-called third generation photovoltaics, could 
lead to photovoltaic conversion efficiencies of above 30 %. However, also in this 
case, concepts that make use of crystalline silicon seem to be the most promising. 

1 Introduction 

Figure 1 shows the end-user prize for a typical photovoltaic (PV) roof top 
system as it will be installed in the year 2004 E Germany. Without taxes, 
the total costs (including installation) amount to about 5000EURO/W. Two 
thirds of this sum go into the modules which are sold to the end user for 
about 3.5 EURO /W. Depending on the size of the photovoltaic system, the 
insolation, the interest rate and the annuity of the credit for the photovoltaic 
system, the generation cost of photovoltaic electricity in Germany amounts 
to about 0.60 EURO /k Wh if the roof top system is financed, depreciated and 
used over a time of twenty years [1 ,2]. 

5000 €/k W = 5 €IW 

Fig. 1. Cost for a 2 kW roof top 
system to be installed in Ger
many in 2004. Modules make up 
the largest fraction in the cost 
and are mainly responsible for 
the cost of photovoltaic electric
ity 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 51- 66 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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Fig. 2. Learning curve of crystalline 
silicon modules. At present, about 
2 GW of PV modules are installed 
world-wide. The total production cost 
range around 3 EURO /W for crys
talline Si and decreases with a cost re
duction factor f = 0.8, meaning a cost 
reduction of 20 % for every doubling 
of the cumulative production. Extrap
olating into the future yields a cost of 
1 EURO /W for 70 GW production 

Most of the roof top systems which are installed world-wide contain crys
talline silicon either in the form of single-crystalline or polycrystalline wafers 

with a typical thickness of 300 ţtm. Photovoltaics based on wafered crystalline 

silicon has been termed as first generation PV. Second generation PV does 
not make use of 200 to 300 ţtm thick crystalline silicon wafers but of 1 to 20 
ţtm thin films, either of amorphous Si (a-Si), polycrystalline CdTe or one of 
the alloys of Cu(In,Ga)(S,Se)2. Recently, first modules based on the "new" 
thin-film material crystalline silicon entered the market [3]. Third genera

tion PV aims at overcoming the classic Shockley /Queisser efficiency limit [4], 

which ranges at a maximum theoretical efficiency of 30 %. 
This contribution discusses the status of first, second, and third genera

tion PV. At present, second generation PV cannot meet the expectations for 

a faster cost reduction for PV electricity than with first generation, silicon 
wafer-based PV. Only crystalline silicon itself in the form of thin films might 
be able, in the future, to compete with or to replace silicon wafers. 

Third generation PV is of high interest for basic research. Apart from 
the classic concepts of either tandem cells or concentrating and tracking the 
sunlight, most of the concepts are still speculative. Thus, Si wafer-based PV 
will dominate the market for a much longer time than it was assumed about 

ten years ago. 

2 Learning Curve and Module Market 

2.1 Learning Curve of Crystalline Silicon Modules 

The retail prizes for photovoltaic modules in Fig. 2 demonstrate that the cost 

degradation of classic crystalline silicon PV modules follows a power law [5]. 
The cost reduction of PV modules differs in no way from any other industrial 
good: The more one produces, the lower the cost per piece. The higher the 
cumulative production, i.e. the sum of all goods produced before, the lower 
the cost. For the production cost Cn of the n-th series of the modules it holds 
the empiricallaw Cn = APa-(3 Here Pa stands for the cumulative production, 
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whereas A is the cost at the beginning and (3 the cost reduction rate. When 
the cumulative production doubles from Pa to Pb = 2 Pa, then it holds for the 
ratio Cb/Ca ofthe respective production cost that §!: = (Pb/Pa)-/3 = 2-/3 = 
J, where the quantity fis the learning factor. For the curve in Fig. 2, it holds 
f = 0.8. For a doubling of the cumulative production, the cost dropped in 
the past from Ca to Cb = fCa = 0.8 Ca, this means by f' = 1- f = 20% for 
every doubling. 

2.2 Market Growth 

Figure 3 displays the exponential growth of the module sales [6]. Within the 
last ten years, the module market grew with an annual rate of about 30 %. 
This growth was almost exclusively carried by modules from wafered Si; the 
share of sold second generation thin film modules dropped from 40% in 1988 
to 5% in 2002. 
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Fig. 3. The PV module mar
ket grows exponentially with an 
annual increase of 30 %. Thin
film modules (a-Si, CdTe, CIGS) 
make up only about 30 MW jyear 

Figure 4 presents the generation cost G of photovoltaic electricity, which 
depends on the total cost Az per kW of the PV system over the time of its 
operation (including all repair and service) over n years, the interest rate 
i for the Ioan that is taken to finance the system, and the annuity K = 
i/[1- (1 + i)-n] according to 

G= AzK. 
Eyear 

(1) 

The quantity Eyear stands for the annual energy collection. For the South of 
Germany, it holds Eyear ~ 1000 kWh/(kW a), whereas for Cyprus Eyear ~ 
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Az= €/kW 
n = 20 years 
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Fig. 4. The generation cost of pho
tovoltaic electricity from Eq. (1) de
pends not only on insolation, but also 
on the interest rate i of the loan that 
finances the PV system of cost Az 
over the depreciation (and operation) 
time of n = 20 years 

1700 kWh/(kW a), and Egypt Eyear ~ 2100 kWh/(kW a). In case of PV 
systems, the cost for maintenance and repair are low ( about 50 EURO /k W 
a) during the operation; the largest share of the cost is made up by the PV 
system itself. As a consequence (see Fig. 1), modules make up the largest frac
tion of Az. Reduction of module fabrication cost (by following or improving 
the learning curve in Fig. 2) is of utmost importance. According to Fig. 4, at 
present the cost for PV electricity ranges at around 0.60EURO/kWh in Ger
many and at 0.30 EURO /k Wh in the Southern part of Europe. System prizes 
around 6000EURO/kW (5000EURO/kW for the system and 50EURO/year 
fixed cost over 20 years) are typical. 

3.2 Cost Degradation 

Predictions on the time dependence of PV electricity cost require assumptions 
about the prize reductions of PV modules. Prizes will reduce when the market 
continues to grow as presented in Fig. 3, and if it is allowed to extrapolate 
the empiricallearning curve in Fig. 2 towards larger values of the cumulative 
power. The production processes have to become cheaper by automation 
as well as by new results from research and development. The curves in 
Fig. 5, taken from Hoffmann [1], assume a market growth of 22.5 % until 
the year 2020 and start with a PV electricity cost of 0.60EURO/kWh in 
the year 2000. According to the upper curve in Fig. 5, for the illumination 
conditions in the Northern part of Germany with an annual energy gain of 
Eyear ~ 900 kWh/(kW a), PV-electricity in Germany will have a generation 
cost of 0.20EURO/kWh. 

Roughly speaking, around 2020, for German illumination conditions and 
for the end-user, PV electricity generated on his house (and consumed there) 
has about the same cost as is the present prize for electricity bought from the 
utility. In the Southern part of Europe, the generation cost of PV-electricity 
is about half of that in Germany. In any case, between 2020 and 2030, elec
tricity generated by PV will - even for a utility - reach the market for peak 
power. Assuming a 20% (30 %) annual growth for the installed PV power in 
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Fig. 5. Cost decrease of photovoltaically generated electricity. For a market growth 
of 22.5 %, Hoffmann predicted about 0.20 EURO / k Wh generat ion cost tobe reached 
around the year 2020 for German insolation (here taken as 900 kWh/ (kW a) . At 
this cost level, photovoltaic electricity is able to penetrate the market for peak 
power. In Southern Europe (1800 kWh/(kW a)) the generation cost is lower 

Germany, yields 1.2 GW (2.2 GW) PV power for the year 2010 and 7.8 GW 
(30 GW) for the year 2020. 

3.3 Areas and Production Rate of PV Modules 

In Germany, public power plants with a total peak power of around Ptotal = 
105.8 GW [7] are installed; the tot al German annual electricity consumption 
is Etotal = 534 TWh/ a. On the average, the public power plants operate over 
5000 h of the 8760 h per year at full power. In contrast, solar modules operate 
only about 1000 h per year at full power: At optimum geometry, the sun de
livers an in put of 1000 W / m2 , which together with a system efficiency of 10 % 
yields an areal output of 100 W j m2 . The solar input is about 1000 kWh/m2a, 
which is the same as if the sun shone for 1000 h at full power. The electricity 
output of the whole PV system is about Eyear = 1000 kWh/(kW a) . 

Without storage systems, photovoltaic electricity is only able to contribute 
a part of the electricity supply. However, it should be possible to supply 
at least about 10 % of the annual German electricity consumption, i.e. 50 
TWhja. With an energy collection Eyear = 1000 kWh/(kW a) , the required 
PV peak power would be 50 GW. With intelligent control t echnologies, on 
the long run, it should be possible to master such a power. Even at present, 
the consumed power in Germany varies between 55 and 80 GW, i.e. over 
more t han 25 GW. The required 50 GW of installed PV modules need about 
500 km2 of area, which is readily available; the total roof area in Germany 
is 3000 km2 . Thus, it seems possible to supply a remarkable part of German 
electricity with PV, but not with every PV material. 
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At present the guaranteed lifetime of PV modules is 20 years (and 40 
years seem possible). For the assumed PV power of 50 GW (which could be 
the case around 2030) , every year 2.5 GW PV modules would have to be 
replaced [8]. For such a large number of modules for some technologies, e.g. 
Cu(In,Ga)Se2 , supply and availability of raw materials might be critica!. For 
silicon-based technologies there is no problem. 

4 Second Generation Hopes: Thin-Film Materials 

Second generation PV lives from the idea of making the production of mod
ules cheaper by consuming less semiconducting material. In the modules, 
highly absorbing semiconductors are used. They require only thicknesses of 
several Jlm to absorb all of the sunlight, and one uses integrated processing in 
the module fabrication. According to Fig. 1, the fabrication cost of Si wafers 
and cells alone makes up about half of the cost of a complete PV system. 
Second generation modules avoid Si wafer fabrication. 

At present, four kinds of thin-film modules are commercially available: 
amorphous Si (a-Si), CdTe, Cu(In,Ga)Se2 (CIGS) and (nano)crystalline Si. 
Figure 6 compares the status of thin-film cells and modules with Si wafer 
technology. Apart from Si-, CdTe- and CIGS-based technologies, 1 include 
also data for injection-type and organic cells. 

Table 1 presents a cost comparison between different technologies: Czoch
ralski-grown single-crystalline Si, polycrystalline Si wafers from cast blocks, 
a-Si, CdTe, and Cu(In,Ga)Se2. Frantzis [9] et al. listed data for factories with 
assumed equal production rates of 10 MW /a and 100 MW /a. At present, 
factories for modules from wafered single-crystalline or polycrystalline Si are 
going towards the 100 MW j a production. The largest factories for a-Si and 
CdTe (only one) are just at the 10MW ja level; in contrast, CIGS is at the 
1 MW j a level. The data of Frantzis were also discussed by Schott [10]. 

According to Table 1, thin-film technologies suffer not only from a low ef
ficiency, but, in particular, from a low yield in the production of the modules. 
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Fig. 6. AM 1.5 G efficiencies for different second generation thin-film materials. In 
addition, data for dye-sensitized as well as for organic cells are shown 
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Table 1. Degradation of direct manufacturing cost C for thin film modules from 
a-Si, CdTe, and Cu(In,Ga)Se2 in comparison to Czochralski (Cz)-grown single crys
talline Si wafer, and polycrystalline cast Si wafer based technology. Data in columns 
two and three are taken from Frantzis et. al. [9] The learning factor "( in column 4 
follows from Eq. (2). Columns five and six show the assumed parameters [9] which 
go hand-in-hand with the cost degradation by increasing the factory sizes from 
8 = 10 MW/a to 8 = 100 MW/a 

Photovoltaic C [$ /WJ, c [$/WJ, learning module manufacturing 
material 8= 8= factor "( efficiency yield [%] 

10MW/a lOOMW/a 7] [%] 

Cz-Si 2.45 1.45 -0.228 15 ---+ 18 85---+ 95 
Cast Poly-Si 2.12 1.15 -0.266 14---+ 17 85 ---+ 95 

a-Si 2.30 1.40 -0.285 6---+ 8 75---+ 90 
CdTe 2.30 0.95 -0.384 8 ---+ 12 65 ---+ 90 
CIGS 2.25 1.00 -0.352 9 ---+ 13 65---+ 90 

Defective Si wafers are separated out either in the wafering process itself or 
on the celllevel. In case of a thin-film module, a single small-area defect can 
result in a failure of the whole module of square meter size. 

The data in Table 1 elucidate that all thin-film technologies, at pres
ent, have higher production cost than Si wafer-based technologies on the 
10 MW /a level, and that thin-film technologies might only have a chance for 
lower cost on the 100 MW /a level. 

Figure 7 is based on the data of Table 1, and rigorously uses the data. 
Here 1 assume that the fabrication cost C for a module depends on the size S 
of a factory in a similar way as the fabrication cost depends on the cumulated 
production in Fig. 2, i.e. according to a power law, 

(2) 

Here "( is the cost reduction rate which is different for every technology and 
B is a constant (also depending on technology). According to Fig. 7, CIGS 
and CdTe start at relatively high cost but their cost decreases faster. Thus, 
at first sight, Fig. 7 suggests that thin-film materials listed there might be 
able to beat not only Cz-wafer Si technology, but also cast Si wafers. The 
intersection of the lines for CIGS and cast poly-Si lies at a 20 MW production 
line. However, the question arises, when (and if ever) the three thin-film 
materials a-Si, CdTe, Cu(In,Ga)Se2 will reach such large production rates! 
Today, no 10 MW production line of CIGS exists, whereas first productions 
of 100 MW /a of c-Si modules are in sight. Thus, c-Si wafer technology drives 
down along the learning curve much faster than it is possible to build up the 
production for thin-film modules. A 200 MW fa production for c-Si wafer cells 
( at the 1.0 $ /W cost level in Fig. 7) will probably be available much earlier 
than a 20 MW /a production for CIGS (1.8 $jW in Fig. 7), which is the only 
material that could compete with the efficiency of c-Si. The horizontal line 
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Fig. 7. For a factory with larger size 
( and progress in yield and efficiency) the 
cost per module are lower. Curves in this 
figure base on the data from Tab. 1. Only 
for 10 MW 1 a and 100 MW 1 a data are 
available; ali other data follow by extrap
olating on the hasis of (2) 

at 0.5 EURO /W in Fig. 7 considers that lowering the cost is limited at by 
material cost at this level [11]. 

4.1 Amorphous Si (a-Si) 

The world-best small-area (1 cm2) a-Si cell containing three different amor
phous layers shows an initial efficiency of 15.2 % under AM 1.5 G illumination 
and degrades to a stable efficiency of 13 % after 1000 h of illumination. Deng 
and Schiff gave a recent review on a-Si technology [13]. 

According to Schade and Maurus, commercial large area modules are 
about 5 to 6 % efficient in the stable state [12]. Despite about 20 years 
of research, the technology of amorphous Si has not overcome the inherent 
effi.ciency limitations of a-Si which originate in defect states within the for
bidden gap of a-Si. Hydrogen is able to passivate many of these defects, but 
not all [13]. 

According to Table 1, the production cost for a-Si modules are higher 
than those for crystalline Si. Therefore, a-Si finds only a market, where it has 
an intrinsic advantage. Niche markets for a-Si are 
Application in fiexible modules. The deposition temperatures of a-Si range 
around 250 °C. Thus it is possible to deposit on plastics or on steel. 
Applications under low illumination levels. The high hand gap Eg = 1.7 eV 
yields low saturation current densities and high shunt resistances. Therefore, 
the efficiency of a-Si cells for indoor illumination is better than for mediocre 
crystalline cells. This leaves a market for a-Si in wrist watches, pocket calcu
lators, etc. Gemmer modeled the behavior of a-Si (as well as Cu(In,Ga)Se2 
and c-Si) under these conditions [14]. 
Applications at high temperature. The large hand gap of a-Si is reflected in 
a relatively small degradation of the efficiency (0.3 %/K), when compared to 
c-Si (0.5%/K) for increased temperatures. 

4.2 CdTe 

A CdTe-module of 1 m2 with a power of 100 W contains about 10 g of the 
heavy metal Cd, best cells have an efficiency of 16.5% [15]. Commerciallarge-
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area modules produced by the American company First Solar (2MW /a pro
duction capacity) or the German ANTEC (10 MW /a production capacity) 
range from 7 to 8 %. BP Solar (10 MW /a capacity) in the USA as well as 
Matsushita Battery (10 MW /a capacity) in Japan gave up their production 
in 2002. 

Reasoning for CdTe is often based on statements like "CdTe is the ideal 
solar cell material" [16], going back to a calculation of Loferski of 1956 [17], 
who- on the basis of the material quality of that time- calculated a maximum 
possible solar cell efficiency of around 25 % with an optimum band gap of 
1.5 eV, close to the band gap of CdTe. For silicon he predicted an upper 
limit of 22 %. Not only recent experimental data (Si reached almost 25 % 
efficiency [18]), but also the classic calculation of Shockley and Queisser of 
1961 [4] demonstrated that the reasoning of Loferski [17] cannot be taken to 
select a material on the basis of the band gap value only. Instead one has to 
require perfect electronic quality [4]. Apart from the unavoidable radiative 
recombination, all other recombination processes have to be suppressed. With 
16 % efficiency, CdTe is far away from that requirement. 

The CdTe in solar modules is polycrystalline. Similarly to other polycrys
talline materials, recombination at grain boundaries is probably the reason for 
the relatively low electronic quality. It is hard to imagine that polycrystalline 
CdTe cells will ever reach the 20 % mark. Werner, Mattheis, and Rau [19] 
as well as Rau and Werner [20] demonstrated recently, that spatial potential 
fluctuations within the bulk as well as at grain boundaries are responsible 
for the lower efficiency in polycrystalline materials, even if the carriers were 
subjected to radiative recombination only. 

Compared to crystalline silicon, CdTe benefits from two properties. 
Simple fabrication technology. The manufacturing temperatures lie below 
600°C and consume only a small amount of energy. In addition, the de
position processes are fast. Despite the simple processing, the quality of the 
material is reasonable [16]. 
Large band gap value. Similarly to a-Si, the large band gap E 9 = 1.5 e V 
promises lower temperature coefficients for the efficiency and higher annual 
yield collection than for c-Si. Concerning the second point, the literature is 
contradictory and states data between 700 kW /(kW a) to 1100 kWh/(kW a) 
for German illumination conditions, compared to a value of 1000 kWh/(kW 
a) for c-Si modules. More detailed measurements are necessary. 

Apart from grain boundaries, the main obstacle in achieving higher mod
ule efficiencies lies in problems with the fabrication of low-resistive back con
tacts resulting in low fill factors and module efficiencies below 10 %. 

4.3 Cu(In,Ga)Se2 (CIGS) 

With more than 19 % efficiency under standard illumination conditions and 
a cell area of 0.5cm2 , Cu(In,Ga)Se2 (CIGS) showed the best performance 
of all thin-film solar cell materials [21,22,23]. Best CIGS films are prepared 
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by simultaneously evaporating the elements Cu, In, Ga, Se at T = 550 oc 
on glass substrates. Wiirth Solar (1.2 MW /a capacity) and Shell Solar (using 
a slightly different process) manufacture modules of 60 x 120 cm2 size with 
up to 12% efficiency (best modules) and typical module efficiencies of 10 %. 

It is possible to vary the hand gap in the alloy system Cu(In1_x,Gax)Se2 

over a relatively wide range. Unfortunately, films with a high or low Ga 
content show low performance, the best cells need a Ga content x = 0.23 
with a hand gap of E9 = 1.15 eV, which is almost the same hand gap as 
the one for crystalline silicon. Thus, at present it does not seem possible to 
fabricate highly efficient tandem cell structures on the hasis of this material 
system. The following physical, ecologica! and economic questions are open. 
Efficiency limitations by fundamental material properties. Films from CIGS 
are polycrystalline with grain sizes below 1 J-Lm. The small grains, the high 
compensation ratio as well as compositional variations lead not only to an 
inherent structural, but also to an inherent electronic inhomogeneity. In
homogeneities on all length scales might limit the efficiencies [19,20]. Even 
small-area cells will hardly master the 20 % efficiency mark [19]. Instabili
ties under illumination. CIGS-modules improve under operation. Here many 
questions are open, including the statement of module specification. 
Thin film protection. CIGS modules degrade in water vapor. Therefore, the 
sealing of the modules is critical. 
Ecologica[ questions. The element Se in CIGS has a relatively low biologica! 
activity but many of its compounds (in particular the gas H2Se which is used 
in some production processes) are highly active and toxic. Up to now, all 
modules need a CdS buffer on top of the CIGS before the ZnO front contact 
is deposited. Research tries to replace this buffer. 
Abundance of In. According to Anderson [26], for a 1 GW /a production of 
CIGS, the present technology would need 20 % of the world-wide annual 
In production. In this case, In for CIGS module production would certainly 
compete with In consumption in other areas, for example, in the display 
market as well as with In for InGaN luminescence diodes. As a consequence, 
In prizes might increase. The relatively low and scattered abundance of In 
limits the total number of CIGS PV systems that could be installed world
wide: to 90 GW [26]. At present the world-wide electricity production is 
14 000 TWhja. Assuming 1000h/a operation at full power, the 90 GW of 
possible CIGS modules could just produce 0.6 % of this mark. 

4.4 Crystalline Si ( c-Si) 

A thin-film technology based on crystalline Si could combine all the advan
tages of crystalline Si (material availability, non-toxicity, proven high efficien
cies, possibility for using the whole knowledge of the micro electronic industry 
as well as from thin-film transistors etc.) with the advantages of a thin-film 
technique (large-area deposition, materials savings). However, compared to 
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CdTe and CIGS, it is much more difficult to prepare material of high elec
tronic quality when one deposits Si in polycrystalline form on a substrate 
such as glass. As soon as the grains become smaller than about 100 ţtm, the 
efficiency of solar cells degrades dramatically below 10 %. Research on crys
talline silicon thin-film cells was reviewed by Bergmann [27], Werner [28,29], 
and Sopori [30]. It seems that there are only two ways to achieve good effi
ciencies. 
Nanocrystalline Si on glass. Low-temperature deposition processes at 400°C 
and below allow one to deposit Si from gas with a high hydrogen content. 
For deposition rates of around 0.5 nmjs, the deposited Si atoms have enough 
time ( and mobility) to saturate their bonds with neighboring Si atoms or 
hydrogen. At least 2 ţtm thick films are necessary to absorb enough light in 
crystalline Si. The low deposition rate thus leads to deposition times of more 
than an hour. Increasing the deposition rate results in lower material quality; 
the efficiencies degrade below 10 %. The Japanese company Kaneka uses such 
a technology [31]. The grain sizes for such kinds of technologies range between 
10 nm and 1 ţtm. Werner [28] as well as Taretto, Rau, and Werner [32] an
alyzed many published data on polycrystalline cells and made a particular 
kind of electronically low-active [110] tilt boundaries responsible for the rela
tively good properties of this fine-grained silicon. Nevertheless, the electronic 
quality of low-temperature deposited nano- and microcrystalline silicon is in
ferior to the properties of CIGS. The highest efficiencies for small-area cells 
range at 12 %, compared to the more than 19 % of CIGS. Combined with top 
cells from amorphous Si, the Japanese company Kaneka fabricates modules 
with (non-stabilized) efficiencies of 11 % from nanocrystalline silicon [31]. 
Single Crystal Si films or slivers. There were many experiments to deposit Si 
at higher temperatures than 400 oc on a foreign substrate [27,28,30]. At such 
high temperatures, the films do not contain hydrogen and they grow much 
faster. Unfortunately, the electronic quality of the films is always low, even 
when the grain size is much larger (up to several ţtm) than material from the 
low-temperature deposition. Obviously, the grain boundaries have inferior 
properties [28,29]. Therefore, one tries to increase the grain size further by 
melting the films either with electron beams or with lasers. Nevertheless, the 
highest efficiency was thus far limited to about 16% for small cells [27,28]. In 
addition, such a heating requires a high-temperature substrate. In principle, 
one tries to come as close as possible to the properties of single-crystalline Si 
with such an approach. Consequently, one could start with single-crystalline 
Si right away. This approach seems also to be the only one which could 
yield similar efficiencies for thin-film Si solar cells as for CIGS solar cells. 
At present, two approaches are under investigation for single-crystalline Si 
films: i) transfer cells. In this case, one peels off thin films from the surface 
of a single-crystalline Si wafer and transfers them onto a foreign substrate. 
The world-best cells with more than 16 % efficiency are fabricated at the 
University of Stuttgart [33,34]. A group at the University of Erlangen works 
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Table 2. Maximum possible efficiencies in the limit of radiative recombination. The 
AM O spectrum of the cell is distributed over m cells. For maximum concentration 
Cconc = 46300, the cell sees the sun under a solid angle of 27!' 

Number m of 7]max [%], 1]rnax [%], 
perfect semiconductors Cconc = 1 Cconc = 46300 

1 30 41 
2 43 56 
3 49 64 

00 68 86 

on a similar technique [35]. ii) In 2003, the National University of Canberra, 
Australia, reported a new technology, SLIVER-cells, which is now going into 

production. Here one prepares many small slivers from a 1 mm thick Si wafer 

and uses light trapping in order to consume as less silicon as possible [36]. 
The efficiency of first modules is above 12 % [37]. At least for single small

area cells, either the transfer approach or the SLIVER technology has the 

potential to yield cells with 20 % efficiency. 

5 Third Generation Dreams: New Physics 

Solar Cell efficiencies of above 30 % are possible if the spectrum of the sun 

is distributed over several different semiconductors with different band gaps. 

For radiative recombination being the only loss process, 68 % conversion effi
ciency is theoretically possible for a non-concentrated AMO spectrum. Table 

2 lists the maximum possible efficiencies 'T/max [38]. For maximum concentra

tion Cconc = 46300, up to 86 % conversion efficiency are thermodynamically 

possible. Note, however, that this number implies the assumption that a very 

large number of perfect semiconductor materials (suffering only from radia

tive recombination) were available. 
Research on efficiencies far above 30 % and the "third generation PV" 

started in 1994 after Werner, Kolodinski, and Queisser [39] as well as Werner, 

Brendel, and Queisser [40] demonstrated that, theoretically, efficiencies above 

30 % would be possible even with a single semiconductor material, if the band 

structure could be optimized for impact ionization by high energetic photons 

from the solar spectrum. Since then, several effects have been proposed for 

highly efficient solar cells. The research of the last years has been reviewed by 

Green [41] as well as by Marti and Luque [42]. There are five main concepts 

for efficiency increases. 
Stacks of multiple cells, tandem cells. The GalnP /GaAs/Ge cells of King et. 
al. [43] convert the AM 1.5 G sunlight with 33 efficiency without any con

centration. Unfortunately, the fabrication cost for these GaAs-based cells is 

too high for large-area terrestrial application. PV could benefit a lot from 
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tandem cells, if there was a top material for the "working horse" crystalline 
Si available. Unfortunately, at present no semiconductor of high electronic 
quality fits to the small lattice constant of Si. 
Concentrator cells. For a concentration ratio of Cconc = 66, the cells of King 
et al. [43] yield an efficiency of 35.2%; an optical system tracks the sun. Thus, 
only radiation coming directly from the sun's disc is converted. In Germany, 
with respect to annual global incidence (annual irradiation onto a horizontal 
surface), the contribution of direct sunlight is about 40 % only. 
Utilization of low-energy photons. Photons with energies hv < E9 are not ab
sorbed in a semiconductor with a single hand gap E9 . Already Giittler and 
Queisser [45] investigated the possibility of efficiency gains via multi photon 
excitations via states within the hand gap of silicon cells. At that time, these 
authors concluded that there would be no efficiency gain. Recently, Luque 
and Marti [46] as well as Marti, Cuandra and Luque [47] showed that un
der certain conditions ( only radia ti ve transitions) efficiency gains would be 
possible. At present there is no material in sight that fulfills the necessary 
physical requirements. 
Hot electron cells. In a normal solar cell, the part of the photon energy which 
exceeds the hand gap energy is waisted into heat. Werner, Kolodinski, and 
Queisser [39] demonstrated optically induced carrier multiplication for pho
ton energies above the direct hand gap (3.4 eV) of highly efficient crystalline 
Si solar cells. High-energy photons create hot electrons which, in turn, gener
ate a second electron/hole pair via impact ionization. In their Si solar cells, up 
to 30 % of the photons with hv > 3.4 eV gave rise to two electronjhole pair. 
Unfortunately, the solar spectrum contains only few photons with such large 
energies. The gain of the short circuit current density in Si cells is too low. 
It remains open if a semiconductor could be developed which shows efficient 
carrier multiplication in the regime of the visible, e.g. around 2 eV. Wiirfel 
argued that more efficient cells could be fabricated if the hot electrons could 
be extracted at the contacts before impact ionizing secondary electron/hole 
pairs [48]. In any case, it seems easier to develop Si-based tandem cells, in
stead of optimizing hand structures for optimum impact ionization processes. 
Photon conversion. Instead of using the polychromatic spectrum of the sun 
in either one or more semiconductors, it looks seducing to convert the sun
light and to adjust the spectrum to the semiconducting converter. Trupke, 
Green and Wiirfel discussed up- and down-conversion [49,50]. Unfortunately, 
at present, no really efficient systems for the optical conversion are available. 

6 Conclusions 

Compared to ten years ago, PV has become commercial business. With more 
than 700 MW of modules sales in 2003 and an estimated (world) averaged 
sales prize of 7EURO/W, the annual turnover of PV industry is almost 5 
billionEURO. Sales grow with an annual rate of 30 %; the cost of modules 
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halve about every ten years. Crystalline Si-based modules make up 95 % of 
the module market and rapidly run down the learning curve. First fabrication 
plants of 100 MW annual fabrication capacity are in sight. In contrast, classic 
second-generation photovoltaic materials such as a-Si, CdTe, and CIGS have 
only a small market share. Under such conditions, it is hard to imagine that 
either CdTe or CIGS could gain a large share. CdTe has severe ecologica! dis
advantages, those for CIGS are not severe, but they exist. On the one hand, 
CIGS has advantages when compared to crystalline Si: The grain boundaries 
have a low electronic activity. Therefore, from all polycrystalline thin-film 
materials, CIGS cells have the highest efficiency; CIGS has also a high radi
ation resistance, a property which is promising for space cells. On the other 
hand, the grain boundary problem of thin-film Si cells might be circumvented 
by using single crystalline Si in thin-film modules. In addition, CIGS suffers 
from the rare and scattered resources of the metal In which restricts the pro
duction volumes of CIGS to about 1 GW per year. Moreover, even if there 
were no such restrictions, the production volumes for CIGS modules are still 
on the 1 MW level. As a consequence, Si wafer technology runs down much 
faster along the learning curve than CIGS. Thus, it will be difficult for any 
investor who builds up a large CIGS factory to compete with Si wafer-based 
technology and to obtain a return of investment. 

Only a thin-film technology based on crystalline Si itself might be able to 
compete with Si wafer technology, which is a moving target. Mass production, 
together with basic and applied research on low-temperature processing, laser 
assisted processing etc. will result in further cost reductions for wafered Si. 

There are several interesting "third generation" concepts to increase the 
efficiency of solar cells above 30 %. Most of them are still in the state of 
basic research, some are even speculative. However, PV stiH leaves options 
for improvements. 

In any case, PV will be able to contribute a noticeable fraction to German 
electricity production. However, one can hardly imagine that large-area PV 
is based on any other material than Si, on the long range assisted by either an 
appropriate new top material for a tandem cell and/ or photonic converters. 
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Abstract. We present a review of some of the recent developments on the use of 
surface plasmons for subwavelength optics. As example of how surface plasmons 
are helping us to play new tricks with light, we focus on the optical transmission 
through shape periodically nano-structured metal films. 

1 Introduction 

In the last few years there has been a renewed interest in the optical properties 
of metallic structures. This interest is driven by the desire to reduce the 
dimensions of optical devices, which is becoming possible due to technological 
advances in the micro- and nano- patterning of metals. 

The dielectric optical response of a metal is mainly governed by its free 
electron plasma. Below its plasma frequency, the real part of the dielectric 
constant ( E M) of a metal is negative, so the wavevector of light propagating 
inside a metal has an imaginary component and the metal behaves as a pho
tonic insulator. A negative EM has another important consequence: a metal 
surface may support localized electromagnetic (EM) resonances, called sur
face plasmons (SPs) [1]. These resonances propagate along the surface of 
a metal, and can be tailored to concentrate and guide light in very small 
volumes. For optical frequencies, SPs appearing in good metals (like silver) 
may propagate distances of the order of 10 - 100 J.liil before being absorbed, 
going up to 1 mm in the near infrared. Therefore, if we are interested in highly 
integrated planar optical devices smaller than these typical propagation dis
tances, the inherent absorption present in conductive systems could be not 
a too serious drawback, and SPs could be considered as a promising route to 
sub-wavelength optics [2]. 

In the first part of this paper we overview some of the recent developments 
on the use of SPs for subwavelength optics. As example of these new capa
bilities, in the second part of the pa per we focus on the optical transmission 
through shape periodically nano-structured metal films. 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 69-80 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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2 SPs as a Route to Sub-wavelength Optics 

The dispersion relation of a SP propagating in a metal-vacuum interface is 
given by the following equation 

w 
k(w) =-

c 
(1) 

where w is the frequency, c is the speed of light and EM(w), the frequency
dependent dielectric constant of the metal. 

As its dispersion curve lies outside the light-cone, a SP on a metal surface 
can not be excited by an incident plane wave. This is the main problem when 
dealing with these type of surface EM resonances: the coupling of light into 
SPs and the reversed process, coupling SPs to light. There are three main 
different strategies to overcome this difficulty. 

The most common technique to excite SPs consists in evaporating a thin 
metal film onto an optically dense substrate. Illuminating through the sub
strate at an angle of incidence slightly larger than the critical angle allows 
the wave vector of the incident light to match that of the SP. This technique, 
known as attenuated total refiection (ATR) [3], has been used recently to 
analyze the propagation of SPs on thin metal stripes [4]. These metal stripes 
could be used in optoelectronic devices as a common channel to propagation 
of both electrica! current and light via SPs. 

The second approach consists in launching SPs by focusing a laser beam 
onto a topologica! defect [5]. Combining this technique with fiuorescence 
imaging, it has been possible to test the first realizations of a SP-based 
Bragg mirror and a SP-based beam-splitter [6]. These promising results could 
open the possibility of using SPs in order to create devices able to do sub
wavelength optics in two dimensions. 

The third way for coupling light into SPs is by creating a periodic mod
ulation of the metal surface. This modulation provokes the folding of the SP 
bands insi de the first Brillouin zone, i.e., inside the light cone. Already in 
1902, Wood [7] reported anomalous behaviour in the diffraction of light by 
metallic gratings that we now know were due to the excitation of SPs. Period
icity can also lead to the opening of a full photonic hand gap (PBG) in the SP 
spectrum, in a way very much similar to the opening of a photonic band gap 
in photonic crystals. By analyzing the refiectance spectrum of an hexagonal 
array of photoresist dots on a glass substrate coated with a thin film of silver, 
Kitson et al. [8] were able to report the appearance of a SP-PBG between 
1.91 and 2.0eV, within the visible range of EM spectrum. The existence of 
a hand gap in which light propagation is forbidden can lead to many optical 
applications. Among others, it is possible to guide light in two-dimensions by 
just creating some line defects into the periodic array: light with the appro
priate energy inside the gap can not couple to bulk crystal EM modes and 
its propagation is confined inside the line defect. Experimental realization of 
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these ideas has been recently reported [9], rendering the prospect of photonic 
circuits based on SPs. 

3 Optica! Transmission 
Through Nano-structured Metals 

In 1998, Ebbesen et al. [10] found experimentally that the transmission of 
light through subwavelength hole arrays made in a metal film may be, for 
some particular resonant wavelengths, orders of magnitude larger than ex
pected if the holes were acting shape independently. Standard aperture theory 
stated that, for a single hole, the transmittance (T), is roughly T"' a2 (a/ A)4 

(a being the hole radius) [11], shape i. e. due to the wave character of the light 
the normalized-to-area transmittance through a hole is very small whenever 
a < < A. Furthermore, that theory was do ne for the case of a metal film 
with infinitesimal thickness; for the realistic case of finite metal thickness the 
transmittance should be even smaller as, in the subwavelength limit, all EM 
modes inside the waveguide are evanescent. It is worth pointing out that, 
before Ebbesen's experiment, hole arrays had been extensively studied, due 
mainly to their properties as selective filters. For this, the high-pass filtering 
properties are provided by the hole EM cutoff, while the low-pass filter is 
due to the redistribution of energy caused by the periodic array when a new 
diffraction order becomes propagating. More precisely, denoting the hole cut
off wavelength by Ac, and the lattice parameter by d, hole arrays were known 
to act as band-pass filters for d < A < Ac. This property has been stud
ied in several frequency regimes. as microwave [12], far infrared [13], mid 
infrared [14] and infrared [15]. However, the extraordinary optical transmis
sion (EOT) discovered by Ebbesen et al. presented two main differences with 
previous works. First, experiments were performed in the optical regime, and 
second, the geometrica! parameters defining the structure were such that 
Ac < d < )..; this parameter range had not, up to our knowledge, been stud
ied before, perhaps because nothing remarkable was expected for wavelengths 
beyond cut-off. Although already the first experiments [10] showed that EOT 
was related to the excitation of SPs, the transmission mechanism was unclear. 
The initial theoretical efforts concentrated on the simpler system of a periodic 
array of 1D apertures (slits), with realistic calculations for the 2D Ebbesen's 
geometry appearing shortly afterwards. Here we review the basics of the en
hanced transmission phenomena for both the lD- and 2D-array of apertures 
in an opaque metal film. 

3.1 lD Slit Array 

Consider the transmission grating (TG) depicted in Fig. 1 (find there also 
the definition for the different geometrica! parameters defining the array and 
the choice of axis). 
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Ill 

Fig. 1. Scheme of a lD ar
ray of slits in a metal film. 
Regions 1 and III are filled 
by a dielectric materials, that 
here we take to be air in both 
cases 

This system is reminiscent of reflection gratings, in which case region III 
in Fig. 1 is filled with metal. Reflection gratings have been extensively studied 
in the past. As commented in the introduction, Wood [7] found remarkable 
absorption anomalies in the reflectance spectra of smooth metallic gratings 
illuminated by p-polarized light (E-field perpendicular to the grating axis). 
Fano [16] associated these anomalies to the excitation of SPs. Later on, Hessel 
and Oliner found [17] another type of absorption anomaly, appearing in deep 
gratings, associated to the formation of standing waves inside the grooves. 
The small volume of these modes results in strong EM field enhancement, 
so these systems are excellent substrates for surface-enhanced Raman stud
ies [20]. 

Apart from some theoretical works [18,19], TGs had not received so much 
attention, but after Ebbesen's experiment they have been thoroughly studied. 
TGs have proved interesting in their own right, and some of the basics of 
the enhanced transmission phenomena are already present in these systems. 
However it must be kept in mind that in a slit waveguide there is always 
a propagating mode inside the waveguide, no matter how narrow it is, while 
a hole waveguide present a cutoff frequency and all modes are evanescent 
for hole diameters smaller than (roughly) half a wavelength. Therefore, wave 
propagation is radically different for slits and holes. 

3.1.1 Theoretical Formalism 

Let us concentrate on the optical transmission properties of arrays of sub
wavelength slits, for p-polarized light. For s-polarization (E-field along the slit 
axis) the transmission does not present such a rich resonant behavior, and 
will not be discussed here. There are different theoretical frameworks that 
give virtually exact results for the transmittance of such a simple structure. 
However, the physical mechanisms responsible for the transmittance spectra 
are best captured by a simplified quasi-analytical model, where fields are rep
resented in different regions by a modal expansion [21]. We have previously 
demonstrated [22] the accuracy of this theoretical framework in comparison 
with, for example, transfer matrix methods. Two main approximations are 
considered within our modal expansion: 
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• only the fundamental eigenmode in the modal expansion of the EM fields 
inside each slit is considered, which is justified because in the subwave
length regime the fundamental mode is the only propagating one, and 
dominates the transmittance 

• surface impedance boundary conditions (SIBC) [23] are imposed on the 
metal dielectric interfaces. The approximation of SIBC is applicable when 
the skin depth in the metal (of the order of 20 nm, for good metals in the 
optical regime) is much smaller than all other length scales in the system. 
Strictly, this is not the case, as we are going to consider slit widths of 
a few tens of nanometers. However, as the propagation constant of the 
fundamental mode of the slit does not depend on slit width, it turns out 
that the SIBC is a good approximation for this kind of systems even in 
the optical regime. Moreover, given that in the considered structures the 
"horizontal" metal-dielectric interfaces are much larger that the "vertical" 
ones, we further simplify the model (just for computational convenience) 
by assuming that the vertical walls of the slits are perfect metal surfaces. 

For p-polarization, the modal expansion for the magnetic field is 

Hy(x, z) = wft(x, z) + L rn w;;-(x, z), for z in region 1 
n 

Hy(x, z) = L { Am<P!,(x, z) + Bm<P;;;,(x, z)}, for z in region II 
m 

Hy(x, z) = L tn w;t(x, z), for z in region III. 
n 

(2) 

where, for an incident wave impinging at angle a with the normal, k = w j c, 
kxn = kcos(a) + (27r/d)n, kzn = y'k2 - k;,n, <P;,(x,z) = exp(±zkz)/Vd 
if XE [md- a/2, md + a/2] and zero otherwise, and llf~(x, z) = exp(zkxnX ± 
zkznz)jJd. In Eq. 2, all summations go from -oo to +oo. The electric field 
components Ex and Ez, can be readily calculated via the Maxwell equation 
VxE=ikH. 

Calculating the transmission and reflection coefficients tn and r n into the 
different diffraction orders, and the slit amplitudes Am and Bm is a simple 
exercise of matching fields at both I-II and II-III interfaces. However, it is 
convenient to extract the scattering coefficients in the three-region system 
from the scattering coefficients of two independent two-region systems: the I
II and the II-III systems, in which all regions are taken as semi-infinite (even 
region II). Let us concentrate on the zero-order transmission amplitude, t0 ; 

expressions for all other scattering amplitudes can be calculated trivially in 
a similar manner. We define (see Fig. 2) the scattering coefficients in the two
region systems as follows: in the I-II system, an incident plane wave coming 
from region 1 reflects, when reaching I-II interface, with probability amplitude 
p11 or transmits through the interface with amplitude r 12 . When approach
ing the II-I interface coming from region II, the slit fundamental eigenmode 
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(a) (b) 

Fig. 2. Definitions of the different scattering coefficients of the two different two
region systems appearing in transmission gratings 

either reflects with amplitude pL, or transmits to region I with amplitude 
T 21 . Actually, p11 and T 21 would be matrices, given that the final state could 
be any of the diffraction orders. In the II-III system, the propagating mode 
coming from region II bounces back at the II-III interface with amplitude pR 
or transmits to region III with amplitude T 23 . 

Knowing all these coefficients, the scattering coefficients for the real three
region system can be easily calculated summing up all multiple scattering 
processes, the only additional ingredient needed is the phase accumulated by 
the EM field when propagating inside the waveguide, cPP = exp(zBp), with 
Op = kh. The final result is 

T12 cPP T23 
ta = 

1 - pL pR cP~ 
(3) 

The expressions for the different two-region coefficients can be found in [22]. 
Let us just recall that 

L R 1 - (1 + Z 8 ) f 
p = p = - 1 + (1- Zs) J (4) 

where Zs = [E(w)]-112 is the metal surface impedance and 

(5) 

where sinc(x) = sin(x)/x, and fis a quantity that plays a central role in all 
scattering coefficients. A crucial point, which strongly influences the trans
mission (and reflection) properties is that f is singular whenever any of the 
diffraction orders satisfy kzn = -kZ8 , which is the condition for existence of 
a SP on a shape flat metal surface (within the SIBC approximation). 

3.1.2 Results 

Let us consider a slit array made in silver film [24] with d = 1. 75 J.liil, a = 
0.30 11-m and W = 0.4 J.liil, which are typical experimental parameters [25], 
illuminated by an normal-incident p-polarized EM field. We concentrate in 
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Fig. 3. Comparison between 
T()..) calculated with our 
simplified modal expansion 
for surface impedance (full 
curve) and perfect metal 
( dashed curve) boundary con
ditions. The geometrica! pa
rameters are: d = 1. 75 ~m, 
a 0.3~m and W 
0.4 ~m for normal-incident p
polarized light 

the spectral region >. > d, where only the zero-order transmission coeffi.cient 
ta contributes to the total current. 

Figure 3 renders the comparison between the transmittance spectra cal
culated with the simplified modal expansion previously described, and the 
calculation in which SIBC are substituted by perfect metal (PM) boundary 
conditions. 

As Fig. 3 shows, the transmittance spectrum presents a peak, where light 
is almost 100% transmitted for the PM case. This is reduced by around 40% 
when the absorption in the metal is included. 

In order to gain physical insight into the origin of this transmission peak, 
it is convenient to rewrite pL = R exp( zB 8 ). Then, defining Br = 2 ( B p + B s), 
ta can be written as 

7 12 cpp 7 23 

ta = 
1 - R 2 exp(zBr) 

(6) 

For narrow slits, due to the large impedance mismatch, R ~ 1 (as the slit 
waveguide mode is propagating, current conservation forces R to range from 
O to 1), so the transmittance is dominated by the total phase Br. There
fore, the system behaves as a Fabry-Perot interferometer: whenever Br in 
an integer times 2n, all partial waves in the multiple scattering series inter
fere constructively in the forward direction, leading to a maximum in T(>.). 
However, as a difference with a standard Fabry-Perot interferometer, added 
to the wavelength dependence of the optical-path phase (;lp, the scattering 
phase ( B s) varies strongly clase to the SPs spectral locations. This is illus
trated in Fig. 4, showing Br and T as a function of wavelength, for different 
metal thicknesses. 

Figure 4 shows a series of transmittance peaks, reaching 100% transmis
sion if absorption is neglected. Notice that the slit only occupies a small 
fraction of the device unit cell, so the structured metal surface is acting as 
a funnel, collecting all light impinging on the surface into a very narrow 
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Fig. 4. Total phase Or (panel 
(a)) and zero-order transmit
tance (panel (b)) as a func
tion of A, for a normal
incident p-polarized plane
wave impinging on a slit array 
with d = 1. 75 IJ.m, a = 0.3 IJ.m 
for different thicknesses: W = 
0.2, 0.4, 0.6 and 0.81J.m. Each 
transmittance curve has been 
shifted by + 1 with respect to 
the previous one for better vi
sualization 

aperture. These resonances present large differences in peak linewidths ( and, 
correspondingly, the sensitivity to absorption). It can be shown that the reso
nance linewidth is inversely proportional to the derivative of Or with respect 
to >., which is large (due to the behavior of Os whenever there is a surface 
resonance in the system). Also the EM field distribution changes from being 
mostly the one corresponding to two coupled SPs, to having a cavity mode 
character (reminiscent of the open-organ pipe modes), depending on whether 
the peak spectral position is close to the kzn = kZ8 condition or away from 
it, respectively [22]. 

3.2 2D Hole Array 

As previously stated, the studies of slit arrays are of limited value for un
derstanding the transmission through subwavelength hole arrays, given that 
a subwavelength hole does not support a propagating TEM mode, while 
a subwavelength slit does. Computation of the transmittance for hole arrays is 
much more computationally demanding than for slit arrays, due to the lower 
symmetry in the former system. Popov et al. [26] presented a calculation 
based on a modal expansion taking into account the spectral dependence of 
the dielectric constant in the metal, E M ( w). Their calculations showed trans
mission peaks, which were associated to an EM mode propagating along the 
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holes, that appeared in the hole array when a realistic EM(w) was taken into 
account, and was not present when the metal was treated as perfectly con
ducting. On the contrary, a calculation performed with a modal expansion 
plus the approximations previously described for the slit array calculation, 
reported EOT, shape even in the metal were perfectly conducting [27]. Here 
we adhere to this last view, and present what we believe are the basics of 
the EOT phenomena in 2D hole arrays, by studying for a highly simplified 
model. This model treats the metal as a perfect conductor, showing that EOT 
is possible even when there is no propagating mode inside the holes. 

3.2.1 Minimal Model 

The calculation for the transmittance through an square array of square holes, 
within the approximations described in the subsection 3.1.1, was presented 
in [27]. In this case, all diffraction orders (resulting from a change in the 
incident parallel momentum by a reciprocallattice vector), as well as both 
polarizations must, in principle, be taken into account. However, a minimal 
model, which considers just the incoming wave plus two diffraction orders (for 
a normal-incident linearly-polarized incoming wave, with the E-field point
ing along the x-direction, we consider the p-polarized diffraction order with 
kx = O, ±1 times 21r / d) provides an excellent approximation to the transmit
tance spectra. In this paper, we also treat the metal as perfectly conducting 
(Zs = 0). This approximation further simplifies the calculation; considering 
absorption in the metal would reduce the transmission peaks [27] but would 
not alter the physical picture [29]. Figure 5 shows the comparison between 
the T(>.), for a square array of square holes [30] calculated with this minimal 
model. 

Clearly, the minimal model captures the physics of the EOT, with the 
advantage that it can be analytically worked out. It this case, the multiple 
scattering series (3) gives 

7 12 e-lqiW 7 23 
too -- 1 - p2 e-2lqiW (7) 

where, denoting q = Jk 2 - (1rja)2, kz1 = Jk 2 - k;,u So = 2v'2aj(1rd), 
S1 = So sine [kxld/2], G1 = SJ + 2Slk/kzl and G2 = qjk, it is found that 
T 12 = 2So/(G2 + Gl), T 23 = 2G2/(G2 + Gl), and p = (G2- Gl)j(G2 + Gl). 

The appearance of EOT is related to resonant denominators in Eq. (7), 
which are possible because, for evanescent modes, current conservation only 
forces Im(p) > O, but says noting about the modulus of p. This point is il
lustrated in Fig. 5, showing both real and imaginary parts of p(>.). As p is 
a causal function, its real and imaginary part must satisfy Kramers-Kronig 
relations; furthermore, the peak in Im(p) signals the presence of a localized 
surface EM mode in the system (the peak in IPI in Fig. 5 is due to a peak 
in Im(p)). The finite spectral width of this peak is inversely proportional to 
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Fig. 5. Upper panel: T(A), 
for a square array of holes in 
a perfect metal, calculated 
within the minimal model, for 
normal-incident p-polarized 
light. Lower panel: Jp(A)I 
(black curve) and elqiW. 

When this two magnitudes 
are equal, there is a peak in 
T(A). We consider d=750 nm, 
W =200 nm and square holes 
with side length a=284 nm 
(in order to mimic circular 
holes with a diameter of 
320nm) 

the time that the EM takes to leave the system due to radiation losses (trad), 
so more precisely speaking, what the system develops is a leaky surface EM 
mode. There are two such modes ( one for each metal-dielectric interface), 
which are coupled through the evanescent fields inside the holes. This results 
in symmetric and antisymmetric combinations, in much the same way elec
tronic states of isolated atoms combine to form molecular levels [27]. The case 
of transmission through holes in a metal film resting on a dielectric substrate 
was described in [28] and, in this picture, it would correspond to the forma
tion of surface plasmon "molecular levels" (SPML) from non-equal surface 
plasmon "atoms". This "surface plasmon molecular states" are coupled to ra
diation modes, and EOT occurs via them. In this sense it can be stated that 
EOT is the physics of two localized levels coupled to a continuum. Additional 
insight can be gained if we calculate the SPML spectral position neglecting 
the coupling to the radiative modes. In this case, from the frequency differ
ence between the position of this modes is related to the time the photon 
has to stay in the system in order to "see" the resonant levels, tres· Notice 
that tres depends on the coupling between SPs, i.e., on metal thickness, while 
trad does not, as it is a characteristic of a single surface. Different regimes 
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of tunnelling (sequential for trad < tres and resonant) in the opposite case 
were predicted [27] (see also Ref. [31] for a description of similar physics in 
resonant tunnelling in quantum mechanics) and measured subsequently [32]. 

3.3 Single Apertures Flanked by Corrugations 

We would like to end with a short note on non-periodic systems. As was dis
cussed, surface EM waves were at the heart ofthe EOT phenomena. However, 
it was reasonable to think that perfect periodicity was not strictly necessary 
for the existence of surface waves, This opens the possibility of using SPs in 
order to obtain EOT through a shape single aperture, effect that has now been 
studied both experimentally [33] and theoretically [34], if the metal surface is 
corrugated in the si de the light is impinging on. Moreover, it has been found 
that very strong directional emission is possible through single apertures if 
the corrugation is on the exit side [35,36,37]. Recently, light demultiplex
ing [38] and focusing effects [39] have been reported in single apertures in 
corrugated metals. It might well be that, although based on guiding ideas 
found when studying periodic systems, many surprises and applications are 
still tobe found in finite non-periodic systems. 
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Abstract. We review recent optical experiments on dilute two-dimensional elec
tron systems (2DES) at very low temperatures (T < 0.1 K) and high magnetic fields. 
In photoluminescence experiments on a 2DES subjected to a quantizing magnetic 
field around v = 1/3, we have observed an anomalous dispersion of the charged 
excitons. We have found that the anomaly exists only at a very low temperature 
(0.1 K) and an intermediate electron density (0.9 x 1011 cm-2). It is explained to 
occur due to the perturbation of the incompressible liquid at v = 1/3. The per
turbation is induced by the close proximity of a localized charged exciton which 
creates a fractionally-charged quasihole in the liquid. The intriguing experimentally 
observed puzzle that the anomaly (2 meV) can be destroyed by applying a small 
thermal energy of rv 0.2 meV is thereby resolved, as this energy is enough to close 
the quasihole energy gap. This work presents a first ever probe of the quasihole gap 
in a quantum Hall system. 

1 Introduction 

Since its discovery [1], the fractional quantum Hall effect (FQHE), which 
is a direct manifestation of many-particle interactions in a two-dimensional 
electron system (2DES), has attracted great and sustaining research interest. 
The past decades have shown that, in addition to transport experiments, 
optical experiments like photoluminescence (PL) spectroscopy can provide 
further and in some sense complementary information about the ground state 
of quantum Hall systems. In fact, in optical experiments one is able to probe 
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the bulk of a quantum HaU system, whereas transport is mostly governed by 
edge channels. However, one of the striking differences of optical experiments, 
compared to transport, is the presence of photoexcited holes in the system, 
which can significantly influence its properties. 

The optical investigations reported so far can roughly be devided into 
four categories by the systems under investigation: (i) single heterojunctions 
(e.g., Ref. [2]) (ii) remotely acceptor-doped heterojunctions (e.g, Ref. [3,4]), 
and (iii) single quantum wells (e.g., Ref. [5,6,7,8,9,10]). In particular in ex
periments on quantum wells, which are also the topic of this work, elec
trons and photoexcited holes reside essentially in the same spatial layer -
the quantum well - and Coulomb interaction will be of major importance. 
Though it was previously shown that in symmetric systems in the high mag
netic field limit the electron-electron and electron-hole interactions cancel 
exactly due to a hidden symmetry [11,12,13], for most of the real systems 
this symmetry is violated. The role of Coulomb interaction between elec
trons and holes in optical experiments has been explored in recent years, 
in particular, in experiments on very dilute 2DES, in the density range 
"' 1010 cm - 2 . Here, it was found that the ground state is formed by negatively 
charged excitons, a bound state of two electrons and one hole. In a magnetic 
field, the two electrons can form either a singlet or a triplet state; the exci
tons are then called singlet (X;) or triplet (xn excitons, respectively (see, 
e.g., [14,15,16,17,18,19,20,21,22]). For samples with relatively strong disor
der, the commonly accepted picture is that at low density the 2DES breaks 
up into areas with finite density ( electron puddles) and completely depleted 
regions, where neutral excitons (X0 ) can form. On the other hand, experi
ments on high-quality GaAs-AlGaAs samples suggested [23] that charged and 
neutral excitons may also reside in the same spatial regions. This is, how
ever, controversially discussed, since, theoretically, neutral excitons should 
not be stable if charged excitons exist as bound states at lower energies. Fur
thermore, time-resolved experiments on p-doped CdTe-CdMgZnTe quantum 
wells [24] revealed that, both the positively charged excitons and the residual 
holes are localized, whereas the neutral excitons remain freely moving. We 
will show below that the effect of disorder is one of the main ingredients in 
our experiments, too. 

At higher densities, in the range "' 1011 cm-2 , the Coulomb interaction 
between electrons and holes is mostly screened. N aturally, the crossover be
tween these two regimes should reveal interesting interaction related effects. 
Indeed, in our work we could show that the charged excitons can, under spe
cific conditions, be used as a tool to investigate the properties of a highly 
correlated quantum Hall liquid [10]. We will show that the interaction be
tween a localized charged exciton and the incompressible liquid in the v = 1/3 
state leads to the creation of a fractionally-charged hole in the liquid. This 
low-lying charged excitation is a fundamental consequence of the incompress
ible nature of the ground state - the liquid state proposed by Laughlin [25]. 
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In addition to the ground state energy, the quasihole creation energy for the 
state proposed by Laughlin is also known very accurately [26]. The energy 
gap for a well-separated quasiparticle - quasihole pair has been derived from 
low-temperature measurements [27], and theoretically investigated by many 
authors [28,29]. A few years ago, several groups reported their successful at
tempts to detect the existence of fractionally charged objects in the edge 
states of a two-dimensional electron system invoking a chiral Luttinger liq
uid theory [30]. In our work, we have demonstrated that the lowest-energy 
charged excitations, the quasiholes, can be probed in an incompressible liquid 
at v = 1/3 (the Laughlin state) via optical spectroscopy [10]. 

2 Magneto-photoluminescence and Absorption 
in the Quantum Hali Regime 

2.1 Experimental Details 

The samples which were investigated in this work are one-sided modulation
doped GaAs-Alo.33Gao.67As single quantum wells with a 25 nm wide GaAs 
quantum well where a 2DES is formed. One one side of the quantum well, 
either a 70 nm or a 88 nm AlGaAs spacer separates the doped barrier re
gion from the quantum well. On the other side, a 100 period AlGaAs/GaAs 
(10 nm/3 nm per period) superlattice was grown. On top of the sample, a 
7 nm thick Titanium gate was deposited. The sample was glued upside down 
on a glass substrate using an UV curing optical adhesive. Subsequently, the 
sample was thinned from the back side by a selective etching process [31] 
down to the superlattice to a total thickness of about 1.3 J.lm. By apply
ing a negative gate voltage, we can tune the density in the range between 
about 1 x 1010 cm-2 and 2 x 1011 cm-2 . PL and absorption measurements 
were performed either in an optical split-coil cryostat, or via glass fibers in a 
3He/4He dilution cryostat ata base temperature ofT = 40 mK and magnetic 
fields up to 16 T. In the dilution cryostat a sensor at the sample position in
dicated that during illumination the temperature directly at the sample is 
about T = 100 mK, while the base temperature is still T = 40 mK. Circu
larly polarized light was created directly inside the mixing chamber and left 
and right circularly polarized spectra were measured by ramping the magnet 
from positive to negative magnetic fields. For the PL, the sample was excited 
by a Ti:Sapphire laser at 750 nm. For the absorption measurement, a white 
light source was used. 

2.2 High Electron Density 

If a perpendicular magnetic field is applied to the 2DES, the constant density 
of states condenses into discrete Landau levels (see Fig. la). Each Landau 
level exhibits a Zeeman splitting (omitted in Fig. la), 9f.lBB. The g-factor of 
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Fig. 1. (a) Schematic picture of the density of states of a 2DES for increasing 
magnetic field (from bottom to top panels). Gray-shaded areas should indicate 
occupied states. (b) Experimental PL spectra of a sample with carrier density n = 
2.3 x 1011 cm - 2 at T = 2 K for different magnetic fields 

electrons in GaAs, g = -0.44, arises from band-structure effects (J.LB is the 
Bohr magneton), while additional splittings arise from the strong Coulomb 
correlations. Each spin-split Landau level has a degeneracy, which is deter
mined by the number of magnetic flux quanta per area, eB j h. The filling 
factor v of the system is defined as the number of electrons in the 2DES 
devided by the number of flux quanta, v = nhj (eB), where n is the den
sity of electrons in the 2DES. This means that if v is an integer, we have v 
completely filled spin-split Landau levels. At these integer values, plateaus 
are observed in a Hall measurement. Figure 1b displays a series of experi
mental PL spectra for different magnetic fields of a sample with a carrier 
density of n = 2.3 x 1011 cm- 2 . At this relatively large density, the Coulomb 
interaction between electrons and photoexcited holes is mostly screened and 
one observes PL lines which can be interpreted as recombination of electrons 
from the occupied Landau levels in the conduction band with photoexcited 
holes in the valence band. In the experimental spectra in Fig. 1 b, o ne can see 
the evolution of occupied Landau levels with magnetic field. At integer v the 
Fermi energy jumps from one Level to the next lower level, and the PL from 
the higher level, which is empty now, decreases abruptly. This can especially 
be seen at B = 4.5 T in Fig. 1b where v = 2. The weak signal from the 
third Landau level for magnetic fields larger than 4.5 Tin Fig. 1b stems from 
photoexcited e-h pairs. At the same time, at integer v , there are pronounced 
anomalies in the intensity and energetic position of the recombination from 
the lowest Landau level. These can for instance be seen at v = 2 (B = 4.5 T 
in Fig. 1b) and v = 1 (B = 9 Tin Fig. 1b) where the 2DES is completely spin 
polarized. There is a variety of literature on these many-particle interaction 
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Fig. 2. PL spectra for different magnetic fields for a carrier density of "' 0.9 x 
1011 cm- 2 ata temperature of (a) T = 1.8 K and (b) T = 0.1 K 

induced effects in PL in high-density samples (see, e.g., [2,5,6]), which shall 
not be the focus of this work. 

2.3 Intermediate and Low Electron Density 

For samples with moderate electron mobility, in the range of 105 cm2 /Vs, 
we expect that for densities below about 1 x 1011 cm-2 the residual disorder 
plays a significant role and localization effects of charged excitons might be 
of importance. In the following we will call this density regime, where we 
think that in our samples a uniform 2DES just starts to form, the inter
mediate density regime. Figure 2 shows PL spectra for an electron density 
of 0.9 x 1011 cm-2 at a temperature of T = 1.8 K (Fig. 2a) and T = 0.1 K 
(Fig. 2b ). Note that the only difference between the experiments displayed 
in Figs. 2a and 2b is the different temperature. For filling factors v > 2, 
i.e., if the lowest Landau level is completely occupied, we find qualitatively 
the same behavior in both experiments (gray shaded spectra in Figs. 2a and 
2b): The observed PL lines show a nearly linear magnetic-field dispersion 
as observed in the high-density case (Fig. la). This can be attributed to 
recombinations of electrons from the occupied Landau levels with photocre
ated holes in the valence band. At v = 2, we find an abrupt crossover to 
a regime where negatively charged singlet excitons form, which we infer from 
the nearly quadratic dispersion of the observed PL line for v < 2. A similar 
behavior, i.e., a crossover between a Landau level-like and a charged exciton 
regime at v = 2, was reported recently [23,32] for symmetric quantum wells, 
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Fig. 3. Left-circularly polarized photolu
minescence spectra for a carrier density 
of 9 x 1010 cm- 2 and a magnet ic field of 
B=10.6 T , corresponding to v = 1/ 3, at 
temperatures 0.1 K and 1.3 K 

and was attributed to a breaking of the so called hidden symmetry [11 ,12] for 
v > 2 [32]. We note that we observe here a similar behavior in asymmetric 
quantum wells. 

The interesting region, however, where we observe significant differences 
in the experiments displayed in Fig. 2, is the magnetic field range where 
v < 1. Here, the measurements at T = 1.8 K (Fig. 2a) exhibit t he well known 
formation of negatively charged excitons: The excitation with lowest energy, 
the xs- ' is visible over the whole magnetic field range for V < 2. For 1/ < 1, 
the bright triplet exciton Xt/, [8,33] gradually appears, and, at high fields, 
the neutral exciton X 0 shows up at the high energy ftank of the Xtb . The 
situation changes drastically if we lower the temperature to 0.1 K (Fig. 2b). 
Here, the Xtb appears abruptly at v = 1, and, more strikingly, the lowest 
energy line, presumably the xs- , shows a strong down curvature in energy 
for filling factors v < 1/ 2. To emphasize t his experimental finding, in Fig. 3 
two spectra, taken at B = 10.6 T, which roughly corresponds to filling factor 
v = 1/3, are compared. Note that, again, the only difference between the 
two spectra is the different temperature. The spectrum at T = 1.3 K shows 
the charged and neutral excitons, whereas at T = 0.1 K only a single line, 
which is strongly redshifted, is observed. To analyze this behavior in more 
detail, in Fig. 4 the energetic positions of the observed lines at T = 1.8 K 
( open symbols) and T = O .1 K (solid symbols) are plotted versus magnetic 
field for a density of 0.9 x lOll cm- 2 • One can see that, starting at v = 1, 
the energies of both, xs- (solid circles in Fig. 4) and Xt/, (solid uptriangles 
in Fig. 4) , are lowered in the experiment at T = 0.1 K with respect to the 
experimentat T = 1.3 K (open symbols in Fig. 4) . The inset of Fig. 4 shows 
the experimentally determined anomaly i1E versus magnetic field. The most 
striking result here is that a thermal energy of'"" 2 K ('"" 0.2 me V) is sufficient 
to completely destroy the anomaly which has a strength of about 2 meV. 
This rules out any triviallocalization effect of excitons, since then one would 
expect t hat at least a thermal energy of also about 2 me V would be necessary 
to delocalize the excitons. 
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Fig. 4. Experimentally observed mode positions at T = 1.8 K ( open symbols) and 
T = 0.1 K (solid symbols). The inset shows the anomaly L1E versus magnetic field 

To get more information about the possible origin of the anomaly, we ha ve 
also performed direct absorption measurements at low temperatures. Absorp
tion experiments give direct information about the oscillator strengths of the 
observed excitations, while the intensities of PL lines can also be dominated 
by effects like localization of excitons at impurities or potential fluctuations. 
Figure 5a shows a series of absorption spectra using white light for different 
magnetic fields. The displayed spectra S(E) are calculated from the measured 
transmission spectra T(E) by the relation S(E) = -ln(T(E)/To(E)), where 
T0 (E) is the measured transmission without sample. Due to the relatively 
strong illumination with white light, also PL recombinations are initiated 
and add to the transmission signals. Therefore, in the normalized spectra 
in Fig. 5a, PL lines appear as dips, while absorption lines appear as peaks. 
Figure 5b shows the extracted dispersions of the PL and the absorption lines 
which we attribute to the xs- and Xt/, excitons. The interesting result is that 
the absorption shows the same anomaly as the PL line, which is a strong indi
cation that the anomaly is an intrinsic effect and is not caused by localization 
of excitons. In the case of localization, one would expect that the absorption 
should still reflect dominantly the intrinsic structure of the system, whereas 
the PL might be dominated by extrinsic effects, like exciton localization. 

Interestingly, if we lower the density to the range ,...., 1010 cm - 2 , the 
anomaly disappears completely, even in experiments at very low temperature. 
This can be seen in Fig. 6, where contour plots of PL spectra are shown for 
three different densities. One can see the well-known behavior of the charged 
excitons, and, for filling factors v < 1/3, the so called dark triplet exciton 
xtd' which has been observed in experiments at very low temperature [7,8]. 
This charged triplet exciton was found to exhibit the singlet-triplet crossing 
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Fig. 5. (a) Normalized (see text) transmission spectra (unpolarized) for different 
magnetic fields. (b) Energetic positions of PL and absorption lines versus magnetic 
field 

at high magnetic fields [33,34]. However, the important information of Fig. 6 
for the investigation here is that in the range of filling factor v = 1/3 no 
anomalous dispersion of the charged excitons can be observed. 

Before we give an explaination for the anomaly around v = 1/3, we want 
to summarize at this point the relevant facts from the experiments: (a) The 
anomaly is not seen at higher electron densities where no charged excitons 
but usual electrons exist, and is also not seen for lower electron densities 
where exclusively charged excitons are present [8]. Also for higher mobility 
samples ("" 5 x 106 cm2 /Vs, not shown here) it is not present. Because of the 
low mobility and relatively low density of the sample, excitons are expected 
to remain localized. (b) The anomaly appears near 1/3, i.e., excitons are near 
an incompressible liquid. ( c) The most intriguing observation is that a very 
small thermal energy ( « 2 me V) is required to destroy the anomaly. ( d) The 
anomaly does not appear near v = 1, 2 and is therefore an indication that the 
lowest-energy charged excitations, the quasiholes (for reasons tobe discussed 
below) are perhaps involved in the process. The quasielectrons are predicted 
to have higher energies [28]. 

3 Theoretical Model: 
Creation of Fractionally-Charged Quasiholes 

In our explanation of the observed anomaly [10] we assume that, as a result of 
potential fluctuations due to impurities in the system, excitons remain local
ized but they are in close proximity to the incompressible liquid at v = 1/3. 
Two of us recently investigated a system [35] where a parabolic quantum 
dot (QD) [36] is coupled (via the Coulomb force) to a 2DES which is in a 
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Fig. 6. Contour plots of 
PL experiments at T = 
0.1 K for different carrier 
densities 

v = 1/3 Laughlin state. Electrons in the dot are confined by a parabolic po
tential [36], Vconf(x, y) = ~m*w5 (x2 + y2), where wo is the confinement po-
tential strength and the corresponding oscillator length is ldot = ( 1i j m * wo) 112 . 

Calculating the low-energy excitations of that quantum dot-liquid system 
(named a qd-liquid) we found that for a single electron in the dot the physics 
is somewhat similar to that of a point impurity in a v = ~ liquid state 
investigated earlier [37]. In this case, the QD emits a fractionally-charged 
quasihole (e/3) that orbits around the QD, as evidenced from the charge
density calculations [35,37]. Here we propose that the observed anomaly is 
related to the qd-liquid where the QD contains a charged exciton. The QD in 
our model of Ref. [35] represents a localized exciton ( charged or neutral) in 
the present case, and perturbs the incompressible fluid due to its close prox
imity by creating fractionally-charged defects. Details on the formal aspects 
of our theory can be found in Ref. [35]. We model the incompressible state at 
v = 1/3 filling using the spherical geometry [29] for six electrons. Electrons 
are treated as spinless particles corresponding to the state described by the 
Laughlin wavefunction [25]. We consider the QD size ldot = 15 nm and the 
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Fig. 7. Energy (in units of Coulomb energy) versus the azimuthal rotational quan
tum number M for an isolated quantum dot (*),a two-dimensional electron liquid 
(o), and a qd-liquid (o). The QD ofthe qd-liquid either contains (le,h) [in (a)], or 
(2e,h) [in (b)] 

liquid-dot separation d = 1.5lo. The QD contains either a pair of electron and 
hole (e, h) (charge-neutral QD), or (2e, h) (charged QD). Figure 7 shows the 
energy spectra for the qd-liquid where the QD contains either (e, h) [in (a)] 
or (2e,h) [in (b)]. In the figures, the energy spectra of isolated dots (*),an 
incompressible liquid at v = 1/3 state (<>) and the binding energy of the QD 
to the incompressible liquid (o) are plotted for comparison. From Fig. 7 a we 
can see that for a charge-neutral dot there is no dispersion of the energy 
as a function of M, and most importantly, the incompressible liquid is not 
influenced by the dot at all. On the other hand, the energy of the qd-liquid 
is significantly lowered for a charged QD, as compared to the isolated QD or 
the incompressible liquid without the dot [Fig. 7b]. This is in line with the 
experimental observation where only the charged excitons show the anomaly 
by lowering the energy. 

Figure 8 exhibits the electron density distribution in the liquid (L) and 
in the dot (QD) for the lowest states and for a given angular momentum 
of the qd-liquid system. The electron (or hole} system in the dot is close to 
the ground state of an isolated dot, i.e., the influence of the incompressible 
liquid on it is very small. On the other hand, the low-lying excited states of 
the qd-liquid can be described by the ionization process [35,37] as emission 
of a quasihole: Since the net charge of a QD is negative, the ground state of 
the qd-liquid can be considered as a QD plus three quasiholes. If we increase 
the angular momentum of the 2D electrons, one of the quasiholes moves 
away from the QD. This is inferred from the calculated charge distribution of 
electrons around the QD, where a local minimum corresponds to the quasi
hole moving away from the QD as the angular momentum is increased. The 
position of the local minimum at different angular momenta of the charge 
density correspond to the orbit radius of the quasihole [35,37]. We have eval
uated the quasihole creation energy in a qd-liquid. For the Laughlin state 
in a pure 2DES it is 0.0276 e2 /Ela [26]. For the qd-liquid, the corresponding 
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value is 0.32 me V and is expected to decrease a little further with increasing 
number of electrons in the system representing the incompressible liquid [29]. 
This result indicates that the small thermal energy of about 0.2 me V required 
to destroy the anomaly is in fact, the quasihole energy gap. 

4 Conclusion 

PL experiments on a 2DES subjected to a quantizing magnetic field exhibit a 
significant lowering of exciton energies at and around v = 1/3. This anoma
lous dispersion is explained as due to the perturbation of the incompressible 
liquid at v = 1/3 by localized charged excitons which results in the creation 
of fractionally-charged quasiholes in the liquid. 
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Abstract. We present our work on the fabrication of three-dimensional Photonic 
Crystal templates by holographic lithography and direct laser writing. Both optical 
methods are highly qualified for the production of top-quality polymeric three
dimensional Photonic Crystals and allow in combination the controlled incorpo
ration of defects and waveguides in large-area structures. Scanning electron mi
crographs and optical spectra of different Photonic Crystals are presented and 
compared with numerical simulations. Our roadmap to infiltrate the polymeric 
templates with high refractive-index materials is outlined. 

1 Introduction 

Photonic Crystals (PhCs) are optica! materials which exhibit a periodic vari
ation of the refractive index in one, two or three dimensions. The properties of 
electromagnetic modes in these PhCs are determined by multiple scattering 
and can be described by a hand structure [1,2]. For certain three-dimensional 
(3D) PhCs, Bragg scattering leads to the formation of a complete photonic 
hand gap (PBG), i.e. a frequency range in which the propagation of electro
magnetic waves is forbidden for any wave vector and polarization. Intention
ally introduced defects in the crystal structure provide the opportunity of 
"molding the flow of light" [3]. These defects give rise to localized photonic 
states inside the PBG and can be used as functional elements for photonic de
vices like microcavities or waveguides. Compared to their conventional coun
terparts, these elements can be realized on a much smaller scale. Ultimately, 
the goal is to create integrated photonic circuits based on PhCs. 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 93-103 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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While the theoretical description of light in PhCs is very advanced, in
sufficient quality of 3D PhCs is stiH a mayor issue on the experimental side. 
Many different fabrication methods have been proposed to overcome this 
problem. Each of these methods has its own advantages and disadvantages. 
For example, self-assembly allows the fabrication of large-area crystals [4] 
but is very sensitive to unintentional defects. On the other side, layer-by
layer techniques based on wafer bonding [5] yield high-quality samples but 
are extremely complex and require expensive equipment. 

Our approach to 3D PhC fabrication comprises two compatible and com
plementary lithographic methods: Holographic lithography (HL) and direct 
laser writing (DLW). These optical methods, which are highly qualified for 
the production of top-quality polymeric 3D PhCs, are described in detail in 
sections 2 and 3. 

The refractive index of the used polymer is only 1.6. Consequently, a sup
plementary inversion process of the polymeric PhCs with a high refractive 
index material is necessary to open up a complete PBG. Our roadmap to 
accomplish this task is outlined in section 4. 

2 Holographic Lithography 

In order to fabricate matter distributions on a sub-micron scale one can make 
use of multiple-beam interference patterns. Such light distributions can be pe
riodic or quasi-periodic with a period on the order of half the wavelength. 
They are interesting for the fabrication of PhCs since a corresponding matter 
distribution can be obtained by exposing a photoresist to the interference pat
tern. The resulting porous material can serve as a template for PhCs [6,7,8,9]. 

The crystallographic symmetries of the so-called "umbrella-like" beam 
configuration are discussed in some detail. We for the first time give experi
mental parameters for this geometry that allow to fabricate PhC templates 
that after silicon inversion are predicted to have a full PBG at near-infrared 
frequencies [10]. 

2.1 The Photoresist SU-8 

We use the commercially available photoresist SU-8 from MicroChem. It con
sists of the epoxy EPON SU-8 and a photoinitiator both dissolved in gamma
butyrolactone (GBL). Upon irradiation by near-UV light (350-400 nm) the 
photoinitiator generates an acid. The spatial acid concentration is an image 
of the irradiation dose. In a post-exposure bake the latent image is converted 
into a cross-linking density by cationic polymerization during this thermal 
treatment. 

The cross-linking degree determines the solubility in the "developing" 
solvent. GBL or another appropriate solvent is used in this step. Thus, suffi
ciently illuminated resin remains ("negative" photoresist) whereas underex
posed resin is washed away. The remaining material therefore has a shape 
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that follows the surface of the threshold irradiation which is the boundary 
between over- and under-exposed regions. Effectively, the interference pattern 
is stored in a digitized form: It is a porous air-polymer-structure showing the 
iso-dose surface for the threshold-dose value. 

2.2 The Crystallography of Multiple-beam Interference Patterns 

For band-structure calculations it is of importance to know the structure 
that is obtained for a given beam configuration. The shape of the resulting 
template is given by the iso-dose surfaces. 

The N interfering light beams are treated as plane waves with the electric 
field vector as real part of a complex quantity: 

with integer n = 1 ... N. (1) 

All lknl are the same since the beams are obtained by beam splitting. The 
exposure dose V(r) is a Fourier sum [6,7]: 

N 2 N 

V(r) cx: L E~ei(kn·r-wt) = L anmeiGnm·r. (2) 
n=l n,m=l 

The "form factors" anm := E~ · E?:" are obtained from the relative ampli
tudes, polarizations and phases of the beams. The differences of the wave 
vectors Gnm := kn - km are reciproca! lattice vectors. The translational 
symmetry of the interference pattern is determined by the Gnm, whereas 
the shape of the motif results from the form factors anm. Lattice and motif 
in general have different point symmetries, resulting in some overall crystal 
symmetry common to both. 

In order to obtain 3D structures one has to apply at least four beams. At 
present there are mainly two four-beam configurations under discussion. The 
"two-planes" geometry has two pairs of beams traveling in planes perpendic
ular to each other. In this geometry the substrate has to be passed by two 
beams; since beams are counter-propagating, rather small lattice constants 
result. We therefore prefer the experimentally advantageous "umbrella-like" 
configuration: Three beams are equally distributed on a cone with apex an
gle 'Y. The fourth beam is directed along the axis of the cone. All beams are 
pointing in the same half-space for 'Y < 90° . 

In this symmetric configuration the translational symmetry in general is 
rhombohedral with simple cubic, face-centered cubic (fcc) or body-centered 
cubic as special cases. It is assumed that fcc translational symmetry is benefi
cia! for a complete hand gap [1]. This requires 'Y = 'Yfcc R:: 38.94° which in turn 
can be realized with an immersion coupling prism only [9]. Fig. 1(a) shows 
the arrangement of the laser beams. The resulting structures (see scanning 
electron microscope (SEM) image Fig. 1 (b)) ha ve fcc translational symmetry. 
For this apex angle 'Yfcc the highest possible point symmetry of the motif is 
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(a) 

air 

photore i t 

Fig. 1. (a) Four laser beams arranged in the "umbrella-like" geometry and immer
sion coupling prism. (b) SEM image of a resulting structure with fcc translational 
symmetry [9] 

rhombohedral. An example of a PhC with fcc translational symmetry but 
rhombohedral overall symmetry is the "Yablonovite" structure the complete 
bandgap of which has been verified experimentally in the radio-frequency 
regime [11]. Therefore we search for conditions the anm have to meet such 
that the overall symmetry is rhombohedral. For this purpose we compare the 
dose (2) with the geometrica! structure factors of the rhombohedral space 
groups [10]. We also call for inversion symmetry which is believed to be ad
vantageous for a hand gap. Linearly polarized light meets this demand. Still 
many solutions for the E~ are possible. We use the remaining freedom to 
maximize the interference contrast [10]. Fig. 2 shows the rhombohedral unit 
cell with its motif as resulting from the above considerations. The above 
symmetry considerations for the motif were not yet taken into account in our 
early experiments (Fig. 1(b)). 

Band-structure calculations show a complete bandgap after silicon inver
sion of the resin template. After removing the template 37% of the volume 
is silicon. The gap/midgap ratio of the fundamental gap is about 5% [10]. 

3 Direct Laser Writing 

Holographic lithography is capable of producing samples with defect-free 
areas of several square millimeters and offers a high flexibility in tailoring 
the interior of the unit cell. However, due to the fabrication principle, these 
structures are strictly periodic, i.e., defect structures can not be included 
in a controlled fashion. Therefore, a second complementary technique is re
quired to inscribe functional elements into bulk PhCs provided by HL. An 
excellent candidate for this task is DLW through multi-photon polymeriza
tion (MPP) [12,13,14]. 
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3.1 Multi-photon Polymerization 

In MPP DLW, a photoresist exhibiting an intensity threshold for exposure is 
illuminated by laser light whose photon energy is insuffi.cient to expose the 
photoresist by a one-photon absorption process. If this laser light is tightly 
focused into the resist, however, the light intensity inside a small volume el
ement ( "voxel") inclosing the focus may become sufficiently high to exceed 
the exposure threshold by multi-photon processes. By scanning the focus rel
atively to the photoresist, in principle, any 3D structure consisting of these 
voxels may be written directly into the photoresist. The size and shape of 
the exposed voxels depend on the isophotes of the microscope objective and 
the multi-photon exposure threshold of the photosensitive medium. The cal
culated isophotes of the microscope objective that is used in our experiments 
are shown in Fig. 3 (a). The isophotes in vicinity of the geometrica! focus 
exhibit a typical near-ellipsoidal shape with an aspect ratio of about 2.7. 

3.2 Experimental Realization 

To guarantee compatibility with HL, we use the SU-8 negative photoresist 
in the DLW fabrication process (see section 2.1). DLW then simply may be 
added as a second exposure step to the holographic fabrication process prior 
to development of the PhC. Additionally, the cationic polymerization mecha
nism of SU-8 is advantageous, since the monomers do not polymerize directly 
after exposure, leading to negligible refractive-index contrast of exposed and 
unexposed photoresist. Therefore, structures that have already been exposed 
will not affect additional exposure steps. A further advantage is that SU-8 is 
solid during the writing process. This does not only make the sample han
dling much more comfortable, but also offers a higher degree of freedom in 
the scanning pattern, since successively written structures do not have to be 
interconnected immediately. 

(a) 

Fig. 2. Computed image of the photoresist template. (a) The rhombohedral unit 
cell. (b) Part of the structure [10] 
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Fig. 3. (a) Calculated isophotes of the NA=1.4 microscope objective used in our 
experiments. The intensity is normalized to the value in the origin (geometrica! 
focus). (b) SEM image oftwo layer-by-layer structures with a= 1.5 J.Lm. In the inset, 
the single voxels that build the rods can be distinguished. The surface roughness 
of the voxels is determined by the resolution of the resist itself 

Prior to exposure, a 20 J.Lm thick SU-8 photoresist film is spin-coated on 
a microscope cover slide and solidified by a soft-bake process. The laser , a re
generatively amplified Ti:sapphire laser system (Spectra Physics Hurricane, 
pulse duration 120 fs) is tuned to a central wavelength of 800 nm, where the 
one-photon absorption of SU-8 is negligible [15]. The output beam is atten
uated by a halfwave-platejpolarizer combination and after beam expansion, 
typically a few tens of nanojoules of single pulse energy are focused into the 
photoresist by the lOOx oil-immersion microscope objective (numerica} aper
ture NA=l.5) of a custom designed inverted microscope (Leica). This pho
toresist sample is placed on a three-axis piezoelectric scanning stage (Physik 
Instrumente) that provides a resolution of 5 nm at a full scanning range of 
200 J.Lm x 200 J.Lm x 20 J.Lm. A personal computer controls the scanning opera
tion of the piezo stage and synchronizes its movement with the pulsing of the 
laser system via a laser controlling interface. After DLW of a preprogrammed 
pattern, the exposed sample is postbaked and developed as described in sec
tion 2 for the holographic PhC templates. 

3.3 Direct Laser Writing of Three-dimensional Photonic Crystals 

3.3.1 Woodpile Photonic Crystals 

Owing to their simple geometrica! structure, the so called layer-by-layer [16] 
or woodpile [17] PhCs are ideal structures for DLW. 
Fig. 3 (b) shows two samples of this geometry fabricated with our setup: 
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Fig. 4. (a) Larger layer-by
layer structure with a mas
sive wall that prevents bend
ing and reduces lattice distor
tions due to polymer shrink
age during polymerization. 
(b )-( e) Closeups of samples 
with a = 1.5 J.lffi, a = 1.0 J.lffi , 
a = 0.8 J.lffi and a = 0.65 J.lffi, 
displaying the high fabrica
tion accuracy 

Layers of straight parallel rods with a center-to-center distance a are stacked 
to a 3D lattice. Adjacent layers have the orientation of the rods rotated by 
90° and second nearest neighboring layers are shifted by a distance of a/2 
perpendicular to the rod axes. This stacking sequence repeats itself after every 
four layers with a lat ti ce constant c. For cj a = v'2, this 3D lat ti ce exhibits 
a fcc unit cell with a two-rod hasis and can be derived from a diamond 
lattice by replacing the (110) chains of lattice points with rods [16]. With our 
fabrication technique, these rods are built up of joining individual voxels that 
are exposed by a single laser pulse each. In the inset of Fig. 3 (b) the voxels 
are clearly distinguishable and exhibit the typical near-ellipsoidal shape, as 
expect from the calculated isophotes. 

In order to do optica! experiments on such samples, the area of the struc
tures needs to be increased. Fig. 4 (a) shows a sample consisting of 40 layers 
with an area of 70 J.lm x 70 J.lm. The in-plane rod distance a is 0.8 ţJ,m and efa 
is adjusted to v'2 for fcc symmetry. To reduce lattice distortions and sample 
bending due to polymer shrinkage, a massive wall is polymerized around all 
PhC structures by the same technique. Although this is a quite large struc
ture for DLW with that resolution, the writing time of the PhC lattice is 
just 25 minutes with a scanning algorithm optimized for the layer-by-layer 
structures. 

With the highly flexible DLW technique, it is possible to write a wide vari
ety of lattice constants and filling fractions by changing the scanning pattern 
and the laser pulse energy, respectively. Figs. 4 (b )-( e) show an overview over 
severa! structures that we have fabricated. All lattices were designed with 
cj a = v'2 for fcc symmetry. The in-plane rod distance a here ranges from 
rather large 1.5 ţJ,m down to 650 nm. 
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Fig. 5. Transmission spectra 
of three different layer-by-layer 
samples with in-plane rod spac
ings of a = 1.0 p,m (solid line), 
a = 0.9 p,m (dashed line), and 
a = 0.8 p,m ( dotted line) 

To move the fundamental PBGs to wavelengths in the telecommunication 

regime of l.31J.m and l.51J.m, it is necessary to have an in-plane rod spacing 

on the order of 11J.m and less. Therefore, we prepared samples with rod spac

ings of 1.0 IJ.m, 0.91J.m, and 0.81J.m, all samples with 24 layers and c/ a = J2. 
The sample area of 100 IJ.m x 100 IJ.m is sufficiently large for optica! spec

troscopy as well as for potential devices. Transmission and reflection of these 

structures are measured with a Fourier-transform infrared (FTIR) spectrom

eter (Bruker Equinox 55, NIR halogen source) combined with an infrared mi

croscope (Bruker Hyperion 2000, 36x Casse-grain objectives, NA=0.5, liquid 

N2-cooled InSb detector). The samples are aligned with their surfaces per

pendicular to the optica! axis, which corresponds to the f-X direction for fcc 

symmetry. A circular area with 50 IJ.m diameter is defined by an aperture in 

the light path of the microscope. The transmission and reflection spectra are 

normalized to the bare cover slide and a silver mirror, respectively. 

Figure 5 (a) shows the measured transmission spectra for the three differ

ent samples. The fundamental stop bands are clearly visible as pronounced 

dips in transmission and shift from l.71J.m for the sample with a = 1.0 ţ.lm, 

to l.51J.m for the sample with a= 0.9 ţ.lm, and to l.31J.m for the sample with 

a = 0.8 ţ.lm. Higher-order stop bands are also observed. 

To check the quality of our structures, we have also compared these trans

mission and reflection measurements with spectra that were calculated using 

an S-matrix technique. The overall agreement between simulations and mea

surements is very good and almost quantitative [18]. 

3.3.2 SP2 Photonic Crystals 

Related to the woodpile structure is the so-called "SP2" structure from 

the family of tetragonal Slanted Pore PhCs, which has been proposed by 

O. Toader only very recently [19]. For special parameters this architecture is 
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Fig. 6. Slanted Pore PhC of the 
S/[1, 1] EB [-1, -1] (0 ·5 •0) family with 
a = 1.0 p,m, c = 1.41p,m 

indeed equivalent to the woodpile structure but it suggests new approaches 
and opportunities for fabrication. Importantly, it is extremely robust against 
fabrication tolerances. From the SP2 PhC architecture described in [19], we 
chose the S/[1 , 1] EB [- 1, -1](0·5•0) structure for fabrication by DLW. It has 
a tetragonal unit cel! with a1 = a2 = a = 1.0 p,m and c = 1.41p,m. The rod 
diameter is adjusted to about 360 nm so that rods of adjacent layers touch to 
give the structure mechanical stability. Within the rods, the voxels are now 
arranged with their axes tilted by 45° with respect to the rod axis, resulting 
in a near-elliptical rod cross section with an aspect ratio of only about 1.9 
compared to 2.7 of the woodpilegeometry. Figure 6 (a) shows a SEM image 
of a sample with an area of 40 p,m x 40 J.LID, which is large enough for optica! 
experiments as well as for potential devices. As in the case of the woodpile
type samples, we have measured transmission and reflection spectra of these 
samples (not shown) and find a pronounced dip in transmission and a peak in 
reflection around 1.8p,m wavelength, indicating the fundamental stop hand. 
Higher order features around 0.9p,m are also visible, again underlining the 
high optica! quality of our samples. 

4 Outlook: Inversion 

The logica! next step and challenge is the infiltration of our 3D PhC tem
plates with dielectrics which exhibit a large refractive index andjor with met
als. Currently, two methods are investigated by us, namely chemical vapor 
deposition (CVD) of silicon and electrochemical deposition of silver. 

Silicon CVD is a standard technique, which is commonly used for the 
fabrication of inverted opals [20]. However, the temperature stability of SU-
8 inhibits a direct inversion of our templates. Therefore, the templates are 
first infiltrated with Silica (Si02) in a process which can be accomplished at 
room temperature. In order to remove the SU-8, a new substrate is placed 
on top of the structure and the old substrate is removed. Next, the SU-8 
resist is burned by heating the sample up to 500° C for severa! hours. The 



102 M. Wegener et al. 

resulting Si02 inverted template is compatible with the silicon CVD process. 
Here, the sample is heated up to 375° Cat an ambient pressure of 10-6 mbar. 
Disilane (Si2H6) gas is added to the reaction chamber which decomposes on 
the surface of the inverted template due to the high temperature. This leads 
to the formation of a silicon layer whose thickness is monitored by a sensing 
crystal. After the silicon CVD process, the Si02 is removed with an aqueous 
solution of HF. 

Electrodeposition is an alternative and a versatile technique suitable for 
the infiltration of our SU-8 PhC templates with metals or other materials. 
For this purpose, we are currently developing a computer-controlled elec
trodeposition setup which comprises a standard three-electrode configuration. 
Clearly, a conductive substrate is required for the electrodeposition process. 
Unfortunately, coating the substrate with a thin metal film is not compati
ble with the holographic fabrication process of the SU-8 templates since the 
metal coating gives rise to unwanted reflections. A good alternative is the 
use of indium-tin-oxide (ITO). We have deposited ITO layers which are si
multaneously almost transparent and exhibit a sufficient conductance for the 
electrodeposition process. The deposition of silver in the voids of the SU-8 
templates is currently under way. The first results are very encouraging. 
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Abstract. Early own experimental investigations on one- and two-dimensional 
strongly corrugated optical waveguides revealed both the existence of photonic 
bandgaps and anomalous refraction phenomena. Based on our experimental results, 
the dispersive and anomalous refraction properties of one- and two-dimensional 
photonic crystal waveguides are explained both phenomenologically and by simula
tions using Maxwells Theory. Possible new ways for applications of semiconductor 
photonic bandgap devices are also discussed. 

1 Introd uction 

Periodic arrangements of - generally spoken - inhomogeneities in the distri
bution of matter have been investigated widespread in physics and used in 
engineering devices. Since the introduction of a special strongly modulated 
form, the so-called photonic crystals (PhCs) [1,2], these periodic structures 
have highly focused the activities of both the academic and the industrial 
communities. One special benefit of these structures is their ability to ma
nipulate light at a scale of only several wavelengths. Although the initially 
proposed structure consisted of a three-dimensional periodic lattice [1], more 
recently two-dimensional PhC devices realized in planar slab waveguides have 
become a preferred area of research. One very common configuration of two
dimensional PhCs are semiconductor devices using different forms of inte
grated air-hole lattices. Many useful devices have been proposed [2] based 
on the additional introduction of irregularities in the periodicity, generally 
referred as "defects", allowing e.g. the realization of cavities and optical wave
guides. 

Photonic crystal structures can be used in two distinct ways: Direct use 
of the photonic bandgap itself for example as filters or for suppression of 
unwanted spontaneous emission. The other way is to use the strong disper
sion [3] in the vicinity of an optical bandgap both in space or frequency 
domains. Especially the strong angular difference between phase and group 
( = energy) velocity may be used in practica! devices. In surface acoustics, 
this difference is well known and denoted as the beam-steering angle [4]. 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 105-116 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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Fig. 1. One- and two-dimensional periodic waveguides 

2 One- and Two- Dimensional Periodic Waveguides 

Since the advent of integrated optics periodic waveguides played a central 
role in this technology. Investigations on the dispersive properties of metal 
meshes in infrared physics [5] induced a closer view at more-dimensional 
periodic light guides. So, wave propagation in singly and doubly periodic 
waveguides especially in the regime of Bragg Reflection was investigated in 
detail [6] and extended on periodic waveguides located in-between smooth 
waveguides, separated by straight transitions. So an intense study of diffrac
tion and refraction phenomena at dielectric interfaces was possible, too [6, 7,8]. 
A relatively high periodic modulation contrast was achieved using Ta205 

waveguides deposited on glass substrates. We investigated both singly and 
doubly periodic waveguides as shown in Fig. 1. Excellent grating quality was 
ensured by interferometric definition of the gratings. 

3 Anomalous Refraction Phenomena 
in One-Dimensional Periodic Waveguides 

3.1 Simultaneous Positive and Negative Ray Refraction 

Anomalous refraction phenomena (Fig. 2) were demonstrated in a periodic 
waveguide with the effective index N(m) in the modulated region being higher 
than N(u) in the unmodulated region. The grating lines are oriented orthog
onally to the boundaries. Wave propagation in the periodic waveguide is 
described by Floquet-Bloch waves consisting of an infinite set of spatial har
monics (SHs) interrelated by Floquet's theorem [9]. Due to the boundary 
conditions, two Floquet-Bloch waves corresponding to the upper and lower 
branches of the dispersion contour in the wavevector diagram (WVD) of the 
periodic structure [6] are excited simultaneously in the vicinity of Bragg
reflection. There they form two rays (indicating the trace of power flow, 
which is directed normally to the dispersion branches in the WVD) propa
gating in different directions (Fig. 2). This ray refraction can be described 
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Fig. 2. Simultaneous posit ive and negative ray refraction in a singly periodic pla
nar waveguide. Grating orientation normal to the boundaries and f3m > f3n (A = 
282.2 nm, .\0 = 666 nm, p = 2 mm). (a) Photograph of the propagation effects with 
enhanced contrast in the u2-region. (b) Schematic ray representation c) WVD of the 
structure (TM polarizat ion only, not according to scale) . Arrows in the u-regions 
indicate the directions of the corresponding wave-vectors. 'g' denotes the normal to 
the waveguide boundaries 

by two effective ray indices: o ne for "ordinary'' refraction so into s1 with 
N;";:) > N(u) and the other for the refraction s 0 into s 2 with a "negative 

ref~action angle", thus leading toN;';) < O. In t he upper transition to region 
u2 the Floquet-Bloch waves are re~onverted into two sets of slab waves in 
t he u 2-region, with the propagation constants (3~u) and (3~{ according to the 
WVD in Fig. 2c. 

4 Refraction in Two-Dimensional Planar 
Photonic-Crystal Waveguides 

Wave propagation in 2D periodic waveguides (Fig. lb) is also described by 
Floquet-Bloch waves, consisting now in a doubly infinite set of spatial har
monics (SHs) interrelated by the two-dimensional extension of F loquet's the
orem for a square grating [6,9]: 

{3,..,.., = f3o,o + f.LKx + vKy (1) 

K x an K y are the grating vectors of a square grating with Kx = K y = K . 
Assuming wave propagation of one polarization only, the WVD now consists 
- at almost vanishing modulation - of a doubly infinite set of circles ( each 
circle assigned to a special SH) as drawn in Fig. 3. The "Bragg frequency" 
WB is reached if four neighboring circles intersect in one point, for example, 
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Fig. 3. Wave-vector diagram of a doubly periodic planar waveguide. Schematic 
diagram for one polarization only: - - - approximation circles; d: grating diagonal, 
{3: propagation constant of the unmodulated waveguide 

at f3x = (3y = K/2. In Fig. 3 the WVD is drawn for the normalized optica! 
frequency fl=(w/wB -1) <O, i.e. below the Bragg frequency. The dispersion 
branches split at the points of intersection of the circles, forming dispersion 
contours with strongly frequency-dependent shapes. In the actual case, an 

isolated nearly circular inner branch with frequency-dependent size exists 

which, however, even can disappear completely. 
Doubly periodic planar structures, guiding one fundamental mode with 

TE and TM polarization, each, reveal rather complex dispersion character
istics near the regime of Bragg reflection. By selective excitation of Floquet
Bloch waves, such contours were measured in [8]. 

In order to gain easily insight into significant propagation phenomena, 
only TM-TM wave coupling is investigated here. The strongly frequency de
pendent shape of the dispersion contours in the WVD in the regime of Bragg 

reflection were calculated under simplifying assumptions (no z-dependence of 

the field components) using a convenient set of SHs. 
Rigorous calculations using 16 SHs revealed that for the periodic modu

lation strengths of our experimental structures, only the amplitudes of four 

SHs (those with f3o,o; fJ-1,0; f3o,-1; !3-1,-1, see Fig. 3), may be significant. 
The amplitudes of all other SHs remain well below 1 % of the strongest SH. 

4.1 Frequency Dependent Propagation in 2D 
Photonic Crystal Waveguides 

Figure 4 illustrates at different optica! frequencies various propagation phe
nomena observed in doubly periodic waveguides, embedded in-between two 
smooth waveguides with straight boundaries. The left column shows detail 
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D2 (view rotated 45°) of the WVD in Fig. 3 calculated according to an ap
proximate contour equation [8]. The approximation circles are inserted as 
straight broken lines, the branch for the fundamental SH being emphasized. 
In the center row, a schematic ray-optical representation of wave propagation 
is given for some selected rays, whereas the right column photographs show 
the real propagation phenomena. 

For studying the angular dependence of wave propagation at different 
frequencies, a divergent light beam is coupled by means of a prism into the 
unmodulated ( u1)- region of our doubly periodic test structure. The divergent 
guided beam (angular divergence about 50 mrad) is incident normally to the 
first boundary which is parallel to a diagonal of the grating. 

4.2 Anomalous Super Refraction 

Figure 4a starts with propagation phenomena at a frequency [l well below 
the Bragg condition (Jl = 0). For ease of explanation, we use a simplified ray
optical picture where the incident divergent beam is separated into a series 
of rays with slightly divergent directions. The central normally incident ray 
"1" will excite, in the tapered transition, a Floquet-Bloch wave with a group 
velocity direction collinear to the incident ray. This leads to a straight pas
sage through the areas u1 , m and u2 . In the WVD of Fig. 4a the lower 
half of the inner dispersion branch corresponds to a group-velocity flow di
rected upwards. Ray "2", however, inclined a small angle a(u) with respect 
to the normal of incidence, propagates, after conversion into a Floquet-Bloch 
wave, at the high deflection (beam-steering) angle a(m) in the photonic crys
tal waveguide (m-region). After passing the second boundary, the original 
ray direction is resumed. Owing to the concave shape of the inner disper
sion branch in the WVD a slightly divergent beam is redirected towards the 
grating diagonal when passing across the doubly periodic structure. 

Rays incident at angles significantly larger than the sketched angle a(u) 

will excite Floquet-Bloch waves at large beam-steering angles leading to 
a caustic curve similar to that of a high-aperture spherical mirror. Measure
ments on reflections of the incident light revealed that even at an angular 
group velocity deviation of 45° the reflection coefficient remained below 0.03. 

This observed beam-focusing is somewhat unexpected in physics because 
it is achieved in a structure with straight-line geometry only (straight grating 
lines and straight boundaries). Further increase of the frequency will reduce 
the extension of the inner part of the dispersion contour even more which 
converges to the shape of a circle. The results are decreasing focal lengths 
even down to zero. 

4.3 Photonic Bandgaps 

The special case where the inner part of the dispersion contours disap
pears completely takes place for increasing frequencies beyond Jl1 = -0.0054 
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Fig. 4. Embedded two-dimensional photonic crystal waveguide. Dispersion phe
nomena at different optica! frequencies using slightly divergent incident beams 

(Fig. 4b). This absence of the inner dispersion branch holds in a frequency 
range up to Q = +0.0043 (Fig. 4c). In this range rays incident within a small 
angular range around the normal of the boundary ( which is identical to a diag-
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Fig. 5. Measured photonic bandgap in a 2D photonic crystal waveguide. (a) Re
flected power, (b) transmitted power 

onal ofthe grating) are totally reflected, while outside this spectral stop-hand 
no reflection should occur. Rays in the outermost angular regions of the inci
dent beam, however, excite Floquet-Bloch waves in the outermost dispersion 
branches. 

The existence of this photonic bandgap was confirmed by measure
ments [6]. A photonic bandgap requires a complete back-reflection of the 
incident waves into their original direction. This could be proven by intro
duction of a beam splitter. Figure 5 shows the normalized transmitted and 
reflected powers for two selected angles of incidence. The incident light beam 
with small angular divergence was either directed exactly into the grating 
diagonal (a) but also ata tilt of 0.17°(b). 

4.4 Normal Super Refraction 

At frequencies n > Dt , the inner dispersion branch will appear again and 
Floquet-Bloch waves corresponding to the upper half of the dispersion char
acteristic (only these branches represent group-velocity components directed 
upwards) will be excited (Fig. 4d). The convex shape of the dispersion con
taur causes a strongly divergent beam in the periodic region, resulting in 
a beam expansion in region u2. The amount of expansion is strongly fre
quency dependent and decreases with increasing optical frequency. 

4.5 Generalized Refraction Law 

Beam steering of rays in doubly periodic waveguides with a straight bound
ary reveals special refraction phenomena. As shown in Fig. 4d, a ray incident 
at the angle a(u) is strongly refracted at an angle a(m) as it would be at the 
boundary of two media with highly different refractive indices, with the lower 
index being assigned to the grating region. On the other hand (Fig. 4a), the 
incident ray is also strongly refracted but in the opposite direction, establish
ing a strong 'negative' ray refraction. For both cases, a general refraction law 
for rays can be derived. According to [8 (16)] near n =O the relevant inner 
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part of the dispersion curves in the normalized WVD can be approximated 
by a circle of radius 

(2) 

Neglecting the small additional refraction arising from differences of the av
erage propagation constants in the unmodulated and the modulated regions, 
simple geometrica! considerations lead to the following strongly frequency
dependent refraction law: 

(3) 

where 'negative' refraction is indicated by opposite signs of incidence and 

refraction angles. In analogy to Snell's law, N/u) and Nr(m) are effective ray 
indices of refraction. 

4.6 Interference of Floquet-Bloch Waves Excited 
by a Gaussian Beam 

Detailed investigations on the intensity distribution of the scattered light in 
the cases of beam focusing at frequencies exceeding the case in Fig. 4a, re
veal an inhomogeneous intensity distribution in the area between the caustic 
curves, as shown enlarged in Fig. 6. A pattern consisting of a series of bright 

curved stripes following the curvature of the outer two caustic curves with 
varying distance can be identified. These stripes may even intersect, form
ing a non-orthogonal two-dimensional intensity grating. This 'grating' can 
be identified as the interference pattern formed by the superposition of an 
infinite set of Floquet-Bloch waves excited by a divergent (Gaussian) beam 
incident at the boundary between smooth and corrugated regions. 

In order to calculate numerically the interference pattern using given 
waveguide and beam parameters, we replaced the finite periodic planar wave
guide by a periodic waveguide with infinite extension in the z-direction. The 
incident divergent beam with a Gaussian intensity distribution is decomposed 
in a quasi-infinite set of plane waves, propagating in slightly different direc

tions. Passing the transition, these plane waves are converted into Floquet
Bloch waves. Each of them is represented with high accuracy by four SHs 
and individual amplitudes. All these plane SHs together form a very complex 
two-dimensional interference pattern with fringe spacings strongly varying 
with location. 

This macroscopic fringe pattern can be calculated, using a convenient 
averaging procedure. Figure 6 reveals the good qualitative agreement be
tween calculated and measured interference patterns, consisting of crossed 
interference fringes for a propagation path in the modulated region within 
the focal length, whereas no significant interference for greater path lengths 
takes place. Further investigations on Gaussian beams in periodic media are 
given in [10,11]. 



Photonic Crystal Waveguides 113 

... 

Fig. 6. Interference of focused Floquet-Bloch waves in a doubly periodic planar 
waveguide (f? = -0.0086, TM-TM wave coupling). A slightly divergent Gaussian 
light beam is incident onto the boundary (bl) between unmodulated ( u-) and mod
ulated (m-) regions. (a) Photograph of the spatial intensity distribution. (b) Cal
culated macroscopic intensity distribution. Characteristic maxima of the intensity 
patterns are interconnected by broken lines 

4. 7 Negative Ray Refraction in State-of-the-Art III-V 
Semiconductor Waveguides 

As example for present technological capabilities we use a 2D photonic crystal 
structure made of lnGaAsP semiconductor cylinders, separated by air. The 
constants of the square grating were taken to be 282.2 nm as in our former 
experiments. The large refractive index of the quaternary material together 
with the diameter of the columns being in the range of half of the grating 
constant, leads to a very high effective index and thus the expected photonic 
bandgap increases into the range of 1100 nm to 1300 nm for propagation in 
the grating diagonal. 

Figure 7 shows a Gaussian beam with a spot size of 10 ~-tm launched at 
z = -16J.Lm shortly in front of the periodic structure (located between -15J.Lm 
< x < + 15 ~-tm) at an angle of 87° with respect to the vertical boundary. 
Only the resulting reflected and diffracted beams are shown. 

5 Applications 

5.1 Frequency-Dependent Spot-Size Transformation 

Narrowing of the angular aperture of the incident beams in Fig. 4 by in
troducing an aperture near the first transition allows the demonstration of 
a strongly frequency-dependent spot-size transformer. The concentration ra
tio varies by about a factor of 3 within a relative frequency range of 0.16% 
only. The relative frequency difference between strong focusing and strong 
defocusing is in the range of 2%. 
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Fig. 7. Negative ray refraction shown for a Gaussian beam launched in front of 
a 2D photonic crystal waveguide. FDTD-simulation 
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Fig. 8. Strongly frequency dependent spot-size transformation at n = -0.0132; 
-0.0116; +0.0101 

5.2 Spot-Size Transformat ion in State-of-the-Art III-V 
Semiconductor Waveguides 

Strongly modulated one- and two-dimensional semiconductor waveguide 
structures are used for novel functional devices [12]. One advantage of these 
structures is the ability of beam shaping even at a large angular divergence. 
Here we present the results of our newest theoretical investigations. For sim
plicity we took a square grating comprising dielectric columns with a refrac
tive index of 3.2, surrounded by air, using our original grating constant of 
282.2 nm. At a wavelength of 1158 nm we get a large nearly circular shape of 
the inner dispersion branch in the WVD in the direction of a grating diagonal 
below the lower cut-off frequency of the photonic bandgap. 

The finite 2D-grating (9.9 J..lm in length) was embedded in waveguides with 
an effective index of 2.3 and separated by straight boundaries. The square 
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Fig. 9. Spot-size transformation using a 2D photonic crystal waveguide 

grating is oriented with one diagonal being orthogonal to the boundaries. 
A Gaussian beam (E-field being polarized orthogonally to the grating plane) 
was launched at z = -46 J.lm in front of the first boundary (at z = 4 J.lm). 
The launching spot-size (beam waist) was taken to be 3. 7 J.lm. This leads 
to a spreading of the mode-field diameter up to 9.5 J.lm in front of the first 
boundary. Due to strong negative refraction in the photonic crystal structure 
the propagating beam is refocused in the periodic region leaving it at the 
second boundary with a spot-size of 3.6 J.lm. 

5.3 Further Applications 

The strong birefringence in photonic crystal waveguides near the photonic 
bandgap enables applications like frequency filtering and polarization split
ting. We used the corresponding strong polarization dependent beam steering 
in a lD photonic crystal waveguide for efficient separation of transmission 
bands [13] and TE-TM polarization splitting [14] with a minimum extinction 
ratio of 17 dB. 

Doping of photonic crystals is a well known method for tailoring its spec
tral behavior. For filter applications, the pass-band should show a so-called 
"flat-top" with steep slopes to the stop bands. By extending the design of 
the so-called high-Q transmission filter [15] we were able to verify numeri
cally, that inhomogeneous multiple doping of a lD photonic crystal waveguide 
using several phase-shift regions may lead to the desired filtering character
istics [16]. An optimized choice of individual subsection lengths (Fig. lOc) 
resulted in a residual pass-band ripple below 0.3 dB. 

6 Conclusions 

Photonic crystal waveguides permit applications of a large variety of effects, 
both in the photonic bandgap region itself and in its vicinity. The major 
application of photonic bandgaps is the suppression of unwanted frequency 
bands whereas strong dispersion phenomena including negative refraction 
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Fig. 10. Phase shifted Bragg-grating filters with improved transmission characteris
tics. (a) Singly-doped photonic crystal waveguide. (b) Multiply-doped 1D-photonic 
crystal filter. ( c) Transmission spectrum for 5 phase-shift regions of different lengths 

occur in the vicinity of photonic bandgaps. We were able to verify most of 
the suitable effects already in waveguides with only moderate one- and two
dimensional periodic modulation depth. Potential applications using state
of-the-art semiconductor devices were shown by FDTD-simulations. 
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Abstract. During the past several years the study of light propagation in photonic 
crystals has attracted a steadily growing interest. Here we evaluate the potential of 
low index contrast photonic crystals realized in film waveguides and fibers. Based on 
the characterization of these structures (attenuation, mode profiles and dispersion) 
we discuss various applications in ultrafast optics. 

1 lntroduction 

Within the last decade light propagation in photonic crystals has been ex
tensively investigated. This research was primarily driven by the foreseeable 
potential of photonic crystals in miniaturized optoelectronic devices required 
in many fields and in particular in optical communications [1 J. It is now 
widely appreciated that photonic crystals represent an artificial optical ma
terial where the flow of photons can be controlled in many aspects, similar to 
the flow of electrons in bulk or low dimensional semiconductors [2]. On the one 
hand photonic crystals can exhibit hand gaps, like semiconductors do, where 
basically light propagation in a certain wavelength domain in all or specific 
directions is prohibited. On the other hand light that may propagate in these 
structures or at least along intentionally introduced defects usually exhibits 
particular features, e.g., field profiles, dispersion and diffraction properties 
can be tailored to a large extent. A further inspiration to fabricate these ma
terials carne from their existence in nature, for instance as opals, at the wings 
of some butterflies and in the hairs of the sea mouse. For some insects they 
even provide biologica! functions [3]. Nowadays photonic crystals are fabri
cated on the hasis of various dielectric and semiconductor materials where the 
refractive index of the host material is an important parameter. By chang
ing the structure of the photonic crystal the properties can be controlled. 
A simple example of an one-dimensional photonic crystal is the dielectric 
multilayer film, e.g. a Bragg stack, whereas two-dimensional photonic crys
tals exhibit a periodicity in a plane perpendicular to the structure. Practica! 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 117-132 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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realizations are photonic crystal fibers [4] and structures with a huge aspect 
ratio, e.g. two-dimensional photonic crystal slabs. Even three-dimensional 
photonic crystals, which are harder to realize, have been fabricated and are 
a subject of contemporary research [5]. 

The engineer-able optical properties of photonic crystals permit the con
trol of light by tailoring the respective structures. Various novel properties 
can be exploited in ultrafast optics. Typical devices to be used are high qual
ity and miniaturized cavities, switches, add-drop filters and efficient wave
guide bends and splitters. By exploiting the peculiar dispersive properties 
of photonic crystals several devices such as optical delay lines (slow light), 
dispersion compensators for short pulse generation and white light genera
tors have been developed. Spatial effects can be used for wavelength-selective 
functions, such as WDM filters and multiplexers allowing extraordinary angle 
and wavelength-sensitive light propagation through a photonic crystal (su
per prism). Even anomalous refraction and diffraction has been proved in 
photonic crystals. 

This paper focuses on the two-dimensional case, namely photonic crystal 
slab waveguides (PCWG) and photonic crystal fibers (PCF). The theoreti
cal description of photonic crystals is generally based on modified methods 
of electronic hand structure theory [1,6,7]. Its understanding is essential for 
characterizing existing as well as designing novel structures. Fig. 1 shows 
a schematic of a two-dimensional photonic lattice. The necessary refractive 
index contrast is achieved by hexagonally arranged air-filled holes in a trans
parent material; different periodic configurations are also possible. The unit 
cell of this lattice is characterized by the size a and the radius of the holes 
r. The propagation directions in the plane of periodicity are referred to as 
the wave vectors of the corresponding Brillouin zone. The propagation prop
erties are summarized in a hand gap structure shown in Fig. 2a for in-plane 
propagation (xy-plane) (Details of the parameters are given in the subtitle 
of the figure of simplicity.) For a high index contrast (c-=3.8) a full pho
tonic hand gap exists for TE polarization, where the light is not allowed to 
propagate in-plane. The physical reason is, that at these wavelengths light is 
multiply scattered and interferes destructively. Introducing defects into this 
perfect periodic crystal leads to localized modes in much the same way as 
substituted atoms define the properties of semiconductor bandgaps. In pho
tonic crystals this can be done by removing several columns from the lattice 
or by changing their hole diameter. This perturbation breaks the symmetry 
and discrete modes located inside the hand gap are possible, which means 
that light is allowed to propagate inside the defect but cannot penetrate 
into the surrounding crystal. Photonic crystal waveguides are based on this 
idea. Removing a line from the lattice and additionally confining the light in 
the xy-plane by total internal refiection in a waveguide film forms the wave
guide. The fabrication, properties and potential application of highly efficient 
PCWG are described in detail in section 2 
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(a) 

(b) 

Fig. 1. (a) Two-dimensional photonic 
crystal formed by a periodic array of 
holes in a transparent material. (b) The 
parameters are a as the size of the unit 
cell, r the radius of the holes and r, M 
and K as the high-symmetry points of 
the corresponding Brillouin zone 
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Fig. 2. (a) Photonic TE bandgap struc
ture for r /a=0.3, f3z=0 and E=3.8 show
ing a full bandgap (solid line). The 
bandgap disappears for E=2.1 (dashed 
line) . (b) bandgap structure correspond
ing to E=2.1, f3z/G=2.5 where G=27r/a 

So far, PCWG deal with in-plane propagation. If the index contrast of the 
perfect photonic crystal is decreased, e.g. by using fused silica (c:=2.1), the 
band gap for in plane propagation will disappear (Fig. 2a, dashed line). But 
for propagation perpendicular to the periodic plane a bandgap still exists as is 
shown in the band structure in Fig. 2b. Again, a defect can lead to a localized 
mode inside this bandgap and allows the propagation along the defect. This 
is the idea of photonic bandgap fibers (PBF), where light can be trapped and 
guided. If the defect is an increased air-filled hole, light cannot escape into the 
cladding and can be guided in air without diffraction. With such a fiber new 
applications are possible and some limits in modern optics can be overcome. 
For instance, air-core bandgap fibers have the potential of a lower loss than 
conventional fibers, where Rayleigh scattering limits the minimum loss in 
fused silica. Also, light interaction with gas molecules usually limited by the 
Rayleigh length of a focused beam is increased when the light is guided in 
a PBF. In ultrafast optics the low interaction of light with the host material 
and the unusual temporal dispersion properties can be used. Some of such 
applications of air-core bandgap fibers will be described by two examples in 
section 3 

2 Two-Dimensional Photonic Crystal Slab Waveguides 

As mentioned above two-dimensional photonic crystals can be realized in 
slab systems where a high index waveguiding film is sandwiched between low 
index substrate and cladding in order to confine the light in the lattice plane 
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Fig. 3. Bandgap structure for a one line defect (Wl, 2D slab from Fig. lb with 
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(xy) by total interna} reflection. The propagation properties inside this plane 

are tailored by periodic structuring. Waveguides are realized by omitting one 

or more rows of holes. In our experiments we used a slab system consisting 

of a waveguiding film of 500nm of Nb205 (n= 2.2) , a 300nm cladding layer 

and a 2000 nm buffer layer both made of Si02 (n=l.43). The Si02 buffer 

layer is located on a silicon substrate in order to produce optical facets by 

cleaving the sample. Nb205 as the waveguiding film was chosen because its 

transparent region extents into the visible allowing the realization of photonic 

crystals in this spectral range. 
The photonic crystal waveguides discussed here were designed by 2D and 

3D band structure calculations, using a freely available software package [7]. 

A complete band gap for TE polarization is obtained for a hexagonal arrange

ment of holes with a diameter of 390nm ata pitch of 620nm (r/ a=0.31). 
By omitting one row of holes along the direction of the crystal so-called Wl 

defect channels inside these PCs were formed. Figure 3 shows the band struc

ture for such a Wl PCWG. The white regions mark wavelengths where the 

propagation into the photonic crystal is forbidden. Propagation into the pho

tonic crystal is only possible for wavelengths lying in the gray regions. As 

can be seen in Fig. 3 between 0.35 and 0.41 J.l.m- 1, a complete band gap for 

TE polarization is obtained. The waveguiding modes are shown by the red 

and black lines indicating the odd and even modes, respectively. Even and 

odd refer hereby to the parity with respect to the symmetry plane perpen

dicular to the layers and parallel to the waveguide. It is shown in Fig. 3 that 

waveguiding along the defect channel can occur for wavelengths lying inside 

the photonic band gap. The dashed line in Fig. 3 indicates the so-called light 

line. Since the effective index for modes located above the light line is smaller 

than the index of the substrate the light is no longer confined in the plane 

by total interna! reflection and out-of-plane scattering losses occur. In this 

case the intrinsic losses (not taking into account the material absorption and 
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material scattering) of W1-PCWGs are typically in the range of 100 dB/mm 
to 300 dB/mm [8]. However, the propagation losses of wider photonic crystal 
waveguides (W3, W5, . . . ) are expected to he significantly smaller. Therefore, 
we realized W3, W5 and W9 waveguides with a length of 10 mm using e-heam 
lithography [13,14]. In contrast to W1-PCWGs these wider PCWGs are ali 
multi-mode. In order to determine the propagation losses in these devices 
the transmission is measured for different sample lengths (so-calied cut-hack 
method) . A linear fit yields hoth the propagation and the coupling losses. 
In Fig. 4 the wavelength dependence of the propagation losses of the W3, 
W5 and W9 are summarized. The lowest propagation losses for the PCWGs 
are measured to 8.5 dB/mm, 2.6 dB/mm and 1.7 dB/ mm, respectively. These 
propagation losses are considerahly low even when compared with results 
puhlished for semiconductor PC structures [9,10,11,12]. 

Further characterization was done hy determining the near-field inten
sity distrihution at the output facets of the W3, W5 and W9-PCWGs. After 
a propagation distance of 60 )lm ali PCWGs show a multi-mode profile in 
accordance with the hand structure calculations. However, after a propaga
tion distance of 0.8 mm for the W3 and W5 only one mode can he ohserved, 
while the W9 still shows two modes. After a propagation distance of 2.3 mm 
even the W9 shows only one remaining mode, i.e. after a sufficiently large 
propagation distance ali PCWGs are effectively single mode. This is caused 
hy the deeper penetration of higher order modes into the photonic crystal, 
which thus experience higher out-of-plane scattering losses [13,14] . Due to 
the effective single-mode guidance and the low transmission losses these wide 
waveguides provide an interesting hasis for the realization of various devices. 
As examples, filtering devices and efficient waveguide hends will he demon
strated in the foliowing. 
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2.1 Filtering Devices Based on Photonic Crystal Waveguides 

A filtering device based on a defect channel waveguide can be obtained by ex
ploiting the occurrence of so-called mini-stop bands. Mini-stop bands (MSB) 
are mode-coupling phenomena, where the energy of the fundamental mode 
is transferred to higher order modes, resulting in much higher propagation 
losses and therefore producing a dip in the transmission spectrum. This prop
erty can be used as a filter to block wavelengths lying inside the bandwidth of 
the MSB. For a W5-PCWG consisting of air holes with a diameter of 390 nm 
and a lattice pitch of 620 nm the location of the MSB has been determined 
at 1560 nm (,X - 1=0.641!-lm-1, see Fig. 5 left). Several photonic crystal struc
tures with a lattice pitch of 620 nm and hole diameters ranging from 380 to 
453 nm ha ve been fabricated with electron beam lithography. Scanning elec
tron microscope (SEM) images of the optical facets show deeply etched holes 
with a depth of 1200 nm. 

After cleaving the sample, W5-PCWGs with a length of 4mm were ob
tained. The polarized light of a super-luminescence diode emitting between 
1420 and 1620 nm was coupled into the waveguides via a long-distance micro
scope objective (125x) with a high numerica! aperture of 0.8. At the output 
facet the light was collected by another microscope objective (40x, NA=0.65) 
and coupled into a fiber connected to an optical spectrum analyzer. The ex
periment was repeated without the sample in order to normalize the transmis
sion spectra of the PCWGs. To obtain the propagation loss of the PCWGs, 
the stray light was detected for one fixed wavelength with a microscope ob
jective (125x, NA=0.8) and an infrared camera at different positions along 
the waveguide. By fitting the data with an exponential decay function the 
propagation loss could be obtained. This value was used to normalize the 
propagation loss for the whole transmission spectra. 

Figure 6 shows the measured wavelength dependence of the propagation 
loss for W5-PCWGs with different hole diameters. A shift of the MSB ( corre
sponding to the peak of highest propagation loss) to higher wavelength with 
decreasing hole diameter is clearly observable. 

The lowest propagation loss could be determined to 2.6 dB/mm ata wave
length of 1620nm for the W5-PCWG with a hole diameter of 453nm. The 
absolute MSB suppression was too high to be measurable; after 4 mm prop
agation only background noise was observed. In order to compare the ac
curacy of the 3D-FDTD and to be able to estima te the suppression of the 
MSB, 3D-FDTD simulations were performed for the W5-PCWG with 620nm 
lattice pitch and 453 nm hole diameter. Figure 7 shows an excellent agree
ment in MSB location between experiment and theory. However, the theory 
underestimates the measured losses by approx. 2.5 dB/mm. Since the slab 
losses amount to only l"'o.J 0.4 dB/mm the majority of these losses is probably 
due to residues of the polymer-etching mask resulting in higher scattering 
losses. Based on these 3D-FDTD calculations a MSB suppression of approx. 
200 dB/mm can be expected. Taking in account TE propagation losses of 
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Fig. 6. Wavelength dependence of the propagation loss for W5 PCWG with differ
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the W5 of approx. 3-4dB/mm, even 10 times shorter waveguides ("'100 !lm) 
still produce a significant suppression of"' 20 dB while outside the MSB spec
tral range only moderate losses of "' 0.4 dB are obtained. At this length the 
FWHM-bandwidth of the MSB amounts to ~ 15 nm. With this performance 
the application of W5-PCWGs as a filtering device with a narrow bandwidth 
and high suppression is possible. 

2.2 Photonic Crystal Waveguide Bends 

In addition to filtering devices another prominent example are photonic crys
tal waveguide bends which allow to redirect light on an extremely small 
length scale. Such bends are formed inside the PC by connecting two W3-
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Fig. 8. SEM-images of the W3-PCWG double bend (left) with the optimized bend 
design (bot tom right). The conventional bend design is also shown ( top right). The 
PC consists of holes with a diameter of 37 4 nm and a depth of 1.1 !lill at a lattice 
pitch of 595 nm 

PCWGs along the K directions. We realized a PC double bend by arranging 
two of these 60°-bends consecutively. The overalllength of the PC structure 
was limited to 60 ~-tm in order to monitor the effects of the photonic crys
tal waveguide bend and to avoid suppression of higher order modes during 
propagation through the photonic crystal waveguide. By optimizing the bend 
design [14] (three extra holes are added at the bend section) a transmission 
of up to 80% can be achieved. Figure 8 shows a realized W3-PCWG double 
bend with a total length of 60 IJ.m. For transmission normalization purposes 
also straight PCWGs with the same length were fabricated. SEM analysis 
of the produced devices shows holes of 1100 nm depth and with an average 
diameter of 37 4 nm at a separation of 595 nm. The wall angles amount to 
85°, and an aspect ratio of 1:3 is achieved. Furthermore, for easier handling 
of these PCWGs ridge waveguide tapers were used for coupling into and out 
of the photonic crystal bends. 

For obtaining the bend efficiency the transmission trough the photonic 
crystal double bend was measured. The bend transmission ( efficiency) of 
a single bend was obtained by calculating the square root of the double bend 
transmission normalized on the transmission of a straight PCWG. We de
termined a maximum transmission of 75%/bend at 1515 nm. In Fig. 9 the 
experimental values for a single bend are compared to theoretical predictions 
based on 3D-FDTD simulations. Although some deviations between the ex
perimental data and the FDTD-simulations exist , both the maximum trans
mission per bend and the position of this peak are in very good agreement 
with the theoretical predictions. These values promise the use of photonic 
crystal structures with low index contrast for various applications. 
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Fig. 9. Measured bend efficiencies for the optimized bend in comparison with 3D
FDTD simulations 

3 Air-Core Photonic Band Gap Fibers 

As mentioned in the introduction, the band gap disappears in a hexagonal 
photonic crystal for a low index contrast (Fig. 2a, dashed line). In propaga
tion perpendicular to the periodic plane a bandgap still exists. This is the 
case for a fiber, where the holes of the crystal structure run down along the 
fiber length. Figure 10 shows the reduced bandgap structure for all possible 
propagation constants ( effective index) in z-direction. The full bandgap dia
gram from Fig. 2b is indicated as a red line, corresponding to a wave vector 
of f3z/G=2.5 where G=21fja is the size of the first Brillouin zone. If a defect 
is introduced, e.g. a hollow core with the size of twice the hole diameter, 
a mode can exist inside the band gap and light is guided in air (Fig. 10, black 
line). 

Guiding light in such an air-core requires the fabrication of photonic crys
tal fibers with large air-filling fraction to achieve a photonic band gap with 
the effective index of the defect mode below 1.0. Then light is guided in 
a well-defined wavelength range and trapped by a 2D photonic band gap of 
the cladding [15 ,16,17]. Due to the confinement of the radiation in the hollow 
core the nonlinearity is significantly reduced. Experiments have shown that 
the nonlinear coefficient of the hollow core fiber mode is very close to that 
of air [18]. The dispersion characteristic of such a bandgap fiber with a well
defined transmission range is in first order determined by the Kramers-Kronig 
relation and the waveguide dispersion. Therefore, the dispersion is anoma
lous over much of the transmission band. Anomalous dispersion implies that 
such fibers can support optical solitons. This was recently demonstrated by 
the soliton-type propagation of 5 MW peak power pulses in the 1.5 1-1m wave
length region in a 1.7m long bandgap fiber [19]. This high peak power was 
possible due to the very low nonlinearity in the air-core. In a conventional 
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Fig. 10. Effective index diagram for propagation in direction along the defect with 
an air filling fraction of 92.5%, air filled defect radius 2r and c:=2.1. The bandgap 
structure from Fig. 2 is indicated as a red solid line. A guided mode exists even in 
the air core (black line) 

step-index single mode fiber the propagation of such pulses over comparable 
fiber length would be impossible due to enhanced nonlinear pulse distortion. 
Before the practica! realization of real photonic bandgap fibers, holey fibers , 
which guide light by modified total internal reflection, already possess remark
able new features. Since recently the fabrication of fibers is possible which 
guide light by a photonic bandgap effect. Band gap fibers with guidance in 
a solid core [15] and even low loss hollow core fibers [20] were fabricated and 
different experiments already showed their potential for application [21,22]. 
Here we describe two experiments to show the potential of hollow core fibers 
in the field of ultrafast optics. After a short analysis of the main optical 
properties of the fiber, high peak-power fiber-based beam delivery and an 
all-fiber chirped-pulse-amplification (CPA) system based on compression in 
an air-core PCF is demonstrated. 

3.1 Properties of an Air-Core PCF 

The air-silica photonic bandgap fiber used in our experiments ( Crystal Fibre 
AIR-10-1060) is shown in Fig. 11. It has a core diameter of 10.5 11m and the 
bandgap ranges from 980 nm to 1080 nm with an attenuation of less than 
0.1 dB/m. The spectral attenuation of this fiber is shown in Fig. 12. The 
group-velocity parameter at a wavelength of 1040 nm is experimentally de
termined to -0.054 ps2 /m by measuring the temporal pulse broadening of an 
initially unchirped pulse in the fiber. The propagation is assumed tobe linear 
( only dispersion), since no changes in the spectrum are observable. Theory 
suggests that at the corners of the bandgap the dispersion is increased dra
matically. It also indicates that ultrashort pulse propagation may therefore 
be limited by higher order dispersion not measured here. Experimentally, the 
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Fig. 11. Microscopic image of the air-core photonic bandgap fiber (Crystal Fibre 
AIR-10-1060) 
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Fig. 12. Measured spectral attenuation of the air-guiding photonic bandgap fiber 

fiber supports only one fundamental mode with a Gaussian like mode profile. 
The numerical aperture is NA=0.12. 

The low nonlinearity and the anomalous dispersion properties are very 
attractive for several applications in ultrafast optics as will be shown. Fur
thermore, the risk of damage is reduced due to the air guiding. Two examples 
will be given in the next paragraphs. Firstly, the fiber delivery of megawatt 
peak power femtosecond pulses and their application to micro-machining is 
demonstrated. Secondly, the anomalous dispersion properties and the low 
nonlinearity is used to replace a grating compressor in an all fiber chirped 
pulse amplification system. 
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Fig. 13. Principle of the fiber CPA system and the air-core photonic bandgap fiber 

used for pulse transmission and micro-machining 

3.2 Megawatt Peak Power fs Pulse Delivery 
through Air-Core PCFs 

Usually it is impractical to fiber deliver high-energy pulses due to extreme 

nonlinear pulse distortion even in large mode area fibers. This task is even 

more challenging for ultrashort pulses where the peak power can exceed sev
era! megawatt . For many applications such a flexible transport of radiation 

would be advantageous. However, air guiding photonic bandgap fibers have 

the potential for high power transmission [17]. 
The experimental setup of a fiber CPA system delivering high repetition 

rate 1-1J femtosecond pulses is shown in Fig. 13. The seed source is a pas
sively mode-locked femtosecond Yb:KGW oscillator. The fiber amplifiers are 

constructed using an air-clad microstructured ytterbium-doped large-mode

area fiber [23]. The repet it ion rate can be adjusted according to the applica

tion requirements using acousto-optical modulators (AOM) in a wide range 

from 10 kHz to severa! MHz. The recompressed pulses are coupled into the 

air-core PCF. Figure 14 shows the autocorrelation trace after t he fiber. At an 

average power of 120 m W and a repetit ion rate of 115 kHz, which corresponds 

to 1.04!-1 J pulse energy the pulse duration out of the air-core fiber is 315 fs 

assuming a sech2-pulse shape. The peak power directly out of this fiber is as 

high as 3.3 MW. This experiment demonstrates t hat the use of an air guiding 

photonic bandgap fiber allows the delivery of femtosecond pulses with 1-1J en

ergy. In a first application these pulses are used to microstructure a chrome 
layer on glass. The promising result is shown in Fig. 15. In the future this 

system will be used for the fabrication of photo-induced waveguides. 
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Fig. 14. Autocorrelation of the fem
tosecond pulse after 2 m fiber length 

Fig. 15. Microscope image of a micro
structured chrome layer on glass (back
light illumination) 

3.3 Ali Fiber CPA System Using Compression 
in an Air-Core PCF 

High energy and high repetition rate femtosecond pulses are required by dif
ferent applications in medicine [24] , micro- and nano- machining of solids [25], 
or the fabrication of photonic devices in dielectrics [26]. Applying the CPA 
technique [27] in fiber amplifiers is very attractive for constructing compact 
and practica! high-energy [28] and high average power femtosecond pulse 
sources [29]. As shown in the previous section, in its simplest form such 
a CPA system consists of a diffraction grating stretcher and compressor unit 
with the doped fiber as gain medium in between. The use of bulk optics 
and gratings require free space propagation and therefore need alignment. 
This diminishes the advantage of a fiber based laser system. In order to 
build a complete fiber based system, the grating stretcher can be replaced by 
fiber integrated optical devices such as a standard single-mode fiber [30] or 
a chirped fiber Bragg grating [31]. Both approaches allow stretching to the 
nanosecond regime and in particular chirped fiber Bragg gratings provide 
the adjustability of higher order dispersion. In the case of the compressor the 
situation becomes more delicate due to the high peak power obtained in the 
amplifier. Of course, chirped fiber Bragg gratings also offer the possibility 
of fiber integrated pulse compression. However, the pulse energy is typically 
restricted to the nanojoule range [32] because of enhanced nonlinear pulse 
distortion with increasing pulse peak power during the compression. Alter
natively, chirped-periodic quasi-phasematched gratings [33] can be applied, 
offering scalability in peak power but are restricted in achievable time delay 
( rv50 ps). Here we demonstrate an all fiber CPA system based on pulse com
pression in an air-guiding photonic band gap fiber which possesses anomalous 
dispersion and a significantly reduced nonlinearity due to the guiding of laser 
radiation in air. The experimental setup is shown in Fig. 16. Again, it starts 
with a passively mode-locked femtosecond Yb:KGW oscillator. The pulses are 
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Fig. 16. Experimental setup of the ali fiber CPA system; OI: optica! isolator, PC 
LMA: photonic crystallarge-mode-area fiber 

stretched in a 1.9 m long step-index single-mode fiber and are amplified using 
a 2.1 m long air-clad microstructured ytterbium-doped large-mode-area fiber. 
The 40 m W average seed power is amplified to a maximum of 8.2 W. A length 
of 2 m of the air-guiding photonic bandgap fiber is used to recompress the 
amplified, positively chirped pulses. The obtained 100-fs pulses with an av
erage power as high as 6.0 W correspond to a peak power of 0.82 MW [34]. 
Nonlinear pulse distortions are not observed in the compressor fiber at this 
peak power level. Since such air-guiding fibers have approximately three or
ders of magnitude lower nonlinearity compared to conventional single-mode 
fibers, it indicates that this approach can be scaled to the ~J pulse energy 
level with femtosecond pulse duration. 

The potential of the air-core fiber to deliver these high peak power pulses 
has been demonstrated in the previous section. Due to the air-guiding fiber, 
damage will not limit the scalability. Furthermore, very high values of anoma
lous dispersion can be obtained especially on the long wavelength edge of the 
bandgap. Therefore in principle significantly longer initially stretched pulses 
can be recompressed with a short length of photonic crystal fiber. The main 
advantage of this approach is the possibility to build up a very compact 
and completely fiber integrated high peak power and high-energy fiber CPA 
system. 

4 Conclusions and Outlook 

In this contribution, the basic properties of photonic crystal waveguides and 
photonic bandgap fibers have been summarized and applications in ultrafast 
optics are demonstrated. Different photonic crystal waveguides have been dis
cussed. By investigating wider waveguides relatively low propagation losses as 
small as 1.7 dB/mm could be found. Based on these waveguides, two devices 
were described in detail, filtering devices with up to 200 dB/mm suppression 
exploiting the occurrence of mini-stop bands and photonic crystal waveguide 
bends with efficiencies of up to 75% transmission per bend. By comparing 
photonic crystal waveguides with photonic crystal fibers the huge losses of 
the former become apparent. However one has to keep in mind that photonic 
crystal waveguides are aimed for the miniaturizing of integrated optics, where 
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sample lengths amounts to a few 100~-tm to mm. For such sizes propagation 
losses of a few dB/m or even dB/km are neither needed nor necessary. 

The two-dimensional photonic handgap also made a new type of fiher 
possihle: the air-core photonic handgap fiher. With its unique properties of 
low nonlinearity and anomalous dispersion we demonstrated the delivery of 
femtosecond pulses up to 3.3 MW peak power and showed flexihle micro
machining as an application. Furthermore, we huilt an all fiher CPA sys
tem, where the air-core fiher replaced the grating compressor. It shows that 
compact and reliahle all-fiher laser systems with megawatt peak-powers are 
possihle. Although existing structures have made a hig impact in the field 
of ultrafast optics, new devices will he investigated and applied in the near 
future. Surely they will he used to scale and improve existing ultrafast laser 
system. Also, new devices resulting from not yet fully exploited properties of 
photonic crystal structures seem to he feasihle. One example is the realiza
tion of photonic crystal waveguides with ultra high dispersion. Calculations 

indicate dispersions up to ±10.000.000 ps/nm/km. These high values occur 
at the hand edge of hand gap guided modes and also at the hand edge of the 
index guided modes lying under the hand gap. In contrast to hand gap guided 
modes these modes are located under the light cone and therehy experience 
much lower propagation losses. 
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Novel Non-equilibrium Zero-resistance States 
in the High Mobility GaAs/ AlGaAs System 

R. G. Mani 

Harvard University, Gordon McKay Laboratory of Applied Science 
9 Oxford Street, Cambridge, MA 02138 USA 

Abstract. We illustrate various experimental features of the recently discovered 
radiation-induced zero-resistance states in the high mobility GaAs/ AlGaAs system, 
with a special emphasis on the interplay between the radiation induced changes 
in the diagonal resistance and the Hall effect. Results examining the effect of si
multaneous excitation at two radiation frequencies are also presented, along with 
reflection characteristics. 

1 Introduction 

The recent observation of novel radiation-induced zero-resistance states 
(ZRS) in the two-dimensional electron system has identified the possibility of 
remotely inducing vanishing resistance at low temperatures and weak mag
netic fields [1]. This new effect [1,2,3] has provided a fresh impetus for the 
further study of 2D physics [4] because it suggests a new physical mechanism 
for suppressing the electrica! resistance, in a sparsely studied non-equilibrium 
context [5,6,7,8,9,10,11,12,13,14,15,16,17,18]. 

As these novel zero-resistance states go together with an ordinary Hall 
effect, there is a need to understand the origin of vanishing resistance with
out Hall quantization in this context, unlike in the quantum Hall situation. 
From an experimental perspective, this calls for a further examination of 
the radiation induced changes in the Hall effect, and the study of the cor
relations between these modifications, and observed changes in the diagonal 
resistance [19]. Here, we examine this aspect, and exhibit also results illustrat
ing the effect of simultaneous excitation at two radiation frequencies, along 
with reflection characteristics under microwave excitation. 

2 Experiment 

As indicated elsewhere [1,19], measurements were performed on Hall bars, 
square shaped devices, and Corbino rings, fabricated from GaAs/ AlGaAs 
heterostructure devices, which were characterized, after a brief illumination 
by a red LED, by an electron density, n(4.2K) ~ 3 x 1011 cm-2 , and an 
electron mobility up to p,(1.5 K) ~ 1.5 x 107 cm2 /Vs. Lock-in based faur
terminal electrica! measurements were carried out with the sample mounted 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 135-145 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 



136 R. G. Mani 

180 
15 

10 

s 
~ 

~ 5 

120 

"-.., 

a 
'-' 

>< 

p:( 

60 

o 

w/ radiation 
\ 

2 

1.3 K 
63 GHz 

0.75 

0.50 
"-.., 

N 
CI) e 

>-
p:( 

0.25 

"'----'----'----'---....______,'--__._ _ _.__.....___......___;;, O. 00 
o 2 4 6 8 10 

B (T) 

Fig.l. (a): The figure shows the Hall (Rxy) and diagonal (Rxx) resistances of 

a GaAs/ AlGaAs device under photo-excitation at 63 GHz. Quantum Hall effects 

(QHE) occur at high B as Rxx vanishes. (inset): An expanded view of the low-B 

data. A radiation induced zero-resistance state is manifested about 0.12 Tesla 

inside a waveguide and immersed in pumped liquid He-3 or He-4. Electromag
netic (EM) waves in the microwave part of the spectrum, 3 :S f :S 170 GHz, 
were generated using various tunable sources. For f ~ 27 GHz, microwave 
radiation was coupled to the sample using the waveguide. At lower frequen

cies, 3 :S f :S 20 GHz, a coaxial line and a loop antenna served to channel 
the microwave radiation to the specimen. 

3 Results 

Figure 1 shows measurements, under 63 GHz microwave excitation, of the di

agonal (Rxx) and Hall (Rxy) resistances toB= 10Tesla. For B ~ 0.2Tesla, 
Rxx and Rxy exhibit the usual quantum Hall behavior as the transport char

acteristics appear mostly insensitive to the microwave radiation [3,4]. The 

remarkable new effect occurs at low magnetic fields, B < 0.25 Tesla in this 

instance, as shown in the inset of Fig. 1(a). Here, the resistance under mi
crowave excitation falls below the dark resistance, leading to vanishing resis
tance over a broad magnetic field interval about 0.12 Tesla in Fig. 1 (inset) [1]. 

Figure 2 provides an expanded view of the low-B transport under photo

excitation at 60 GHz. Fig. 2(a) shows a wide Rxx zero-resistance state about 
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Fig. 2. (a): The figure exhibits the Hali resistance, Rxy, with (w/) and without 
( w /o) microwave radiation at f = 60 GHz, in addition to Rxx under radiat ion. 
Here, Rxx vanishes about 4/5B f, although a plateau is not manifested in Rxy 
over the same B interval. Yet, there occur reductions in the magnitude of Rxy in 
the vicinity of the Rxx maxima. Note the remarkable shift of the quantized Hali 
plateaus, i.e., plateaus with Rxy = h/ie2 , for 46 :::; i :::; 54, to higher B under 
the influence of radiation. This feature could be understood as a consequence of 
a radiat ion induced change in the cross sectional area of the Fermi surface. (b): The 
radiation induced correction to the Hali resistance, LJ.Rxy, is shown along with Rxx· 
These LJ.Rxy oscillations correspond to a decrease in the magnitude of Rxy, while 
the slope in LJ.Rxy ( dotted line) indicates a change in the slope of the Rxy curve 
under radiation. The latter feature, i.e., the change in slope, is consistent with the 
shift of the IQHE plateaus to higher B under radiation, see (a) 

4/5 B f, and a close approach to vanishing resistance at the next lower-B 
minimum, near 4/9 Bf, which are the first two members of the series B = 
(4/[4j+l])Bf, with j = 1,2,3 ... Here, BJ = 2Jrfm* /e, m* is an effective mass, 
and e is the charge. The remarkable feature in these novel zero-resistance 
states is the absence of simultaneous plateau formation in the Hall effect as 
in typical quantum Hall systems [4], which can be seen in the Rxy data that 
have been plotted vs. the right ordinate in Fig. 2(a). These Hall data show 
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Fig. 3. (a): The diagonal resistance Rxx is shown as a function of the magnetic 

field B for various source-radiation-intensities, in units of dBm, at 50 GHz. A zero

resistance state is observable about 4/5 B f. (b) This plot shows the radiation

induced change in the Hall resistance, L1Rxy, as a function ofthe magnetic field, B, 

with the radiation intensity as a parameter. The data indicate progressively stronger 

modulations in Rxy with increased radiation intensity. Note that L1Rxy ---+ O over 

the B interval about 4/5 Bt where Rxx vanishes in (a) 

that, over the B interval corresponding with the 4/5 BJ state, for example, 

the Hall resistance increases linearly vs. the magnetic field, and coincides 

with the Rxy that is observed without radiation. Yet, a careful comparison 

of the photo-excited ( w / radiation) Hall effect with the dark ( w /o radiation) 

Hall effect reveals some peculiar changes upon irradiation. For example, at the 

Rxx maxima, there appear tobe reductions in the magnitude of the irradiated 

Rxy· In addition, well above Bj, i.e., B 2:: 0.2 Tesla, Rxy exhibits plateaus 

associated with the integral quantum Hall effect (IQHE), and plateaus of 

a given filling factor IQHE appear to shift to higher magnetic fields under 

the influence of radiation. Experiment showed, however, that this effect could 

be reversed by simply switching off the microwave excitation. 
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Fig. 4. This figure shows the evolution of the diagonal resistance Rxx under radi
ation, in the regime where strong Shubnikov-de Haas (SdH) oscillations are observ
able in Rxx . Top: This panel shows the SdH oscillations in the absence of radiation 
(-60dB). The abscissa has been normalized by the period 8sdH[Dar kJ of these SdH 
oscillations. Note that SdH minima occur about integer values of the abscissa, 
implying Rxx rv - cos(B- 1 /8sdH[DarkJ) · Center : Here, R xx under 163.5 GHz exci
tation has been exhibited with the radiation intensity attenuated to -lOdB. The 
radiation produces a strong modulation in the amplitude of the SdH oscillations, 
in conjunction with the radiation induced oscillatory magneto-resistance. Bottom: 
R xx under photo-excitation, with the radiation intensity attenuated to -2 dB. Note 
the radiation induced zero-resistance st ates about 17 :::; B-1/8sdH [DarkJ :::; 23 and 
34 < B - 1 / 8sdH[Dark]> where the SdH oscillations have also vanished. This feature 
suggests a" re-entrant SdH effect" under photo-excitation. As the shaded disks mark 
a fixed filling factor in t hese panels, their shift along the abscissa is interpreted as 
a change in the cross sectional area of the Fermi surface under radiation 
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The radiation induced modification of the Hall effect is further examined 
in Fig. 2(b ), where i1Rxy has been plotted along with Rxx· Here, i1Rxy has 
been obtained by subtracting the irradiated Rxy from the Rxy obtained in 
the dark. The key features in i1Rxy are: a) an oscillatory component that is 
period-commensurate with the Rxx oscillations, b) a finite slope in i1Rxy that 
is marked by the dotted line in the figure, and c) a i1Rxy :S O that represents 

a reduction in the magnitude of the Hall resistance under photo-excitation. Of 
these features, the reduction in slope of Rxy under photo-excitation appears 

to be consistent with the shift of fixed filling factor IQHE plateaus to higher
B (Fig. 2(a)) under irradiation. 

The radiation-intensity dependence of the Rxx oscillations and the asso
ciated radiation-induced changes in the Hall effect, i.e., i1Rxy, are shown in 
Fig. 3(a) and Fig. 3(b), respectively, for 50GHz excitation, with the source 
microwave intensity given in units of dBm. It is evident from this figure that 
increasing the radiation power produces progressively stronger variations in 

Rxx and i1Rxy· In particular, the minima in i1Rxy become deeper, as the 
maxima in Rxx grow stronger with increased power. Other noteworthy fea
tures include (i) the saturation of i1Rxy at zero-resistance in the vicinity of 

4/5 Bt as Rxx --+O, and (ii) i1Rxy --+O as B--+ O, even while Rxx sat
urates at a finite value as B --+ O. The latter feature is consistent with the 

finite slope observed in i1Rxy in Fig. 2(b ). 
Although not obvious in the above data, these radiation induced resis

tance oscillations can also occur over the same range of B, where strong SdH 
oscillations are exhibited by the specimen, over the precursor to the so-called 
quantum Hall regime [4]. That is, where the Landau level spacing exceeds 
kBT and the level broadening. In order to illustrate this characteristic, data 
have been illustrated in Fig. 4, with microwave excitation of the specimen at 
f = 163.5 GHz. Figure 4(a) shows that, in the dark, the specimen exhibits 
strong SdH oscillations over the range of B corresponding to filling factors 
26 :S v :S 76, i.e., 13 :S B-1 /c5sdH :S 38. Note that, over this range of B, 
spin degeneracy has not been lifted and, therefore, only even integral filling 
factor SdH minima are observable in the data. Upon increasing the radiation 

intensity, see Fig. 4(b) and ( c), the radiation induced oscillations become 
manifested in Rxx, and therefore Rxx tends to vanish, for example, over 
a broad interval about B-1 / c5sdH = 20 marking the 4/5 B f zero-resistance 
state. The zero-resistance effect in this regime is quite similar to the effect 
observed at lower J, where the Landau level broadening can be comparable 
to kBT. Remarkably, as Rxx --+O under the influence of radiation, the SdH 
oscillations also disappear. Yet, on either side of the 4/5B f zero-resistance 
state, SdH oscillations remain observable. Indeed, such studies of the overlap 
of these two effects seem to suggest that the radiation induced zero-resistance 
state is perhaps tougher than the SdH zero-resistance state that is associated 

with the IQHE. 
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Fig. 5. This figure shows that the integer quantized Hali effect disappears under 
photo-excitation over the B-range where zero-resistance states are induced by mi
crowave radiation. (a): In the absence of microwave excitation, the diagonal (Rxx) 
and Hali (Rxy) resistances in a GaAs/ A!GaAs device exhibit strong Shubnikov-de 
Haas oscillations and integer quantum Hali effect (IQHE) respectively. Here, the 
even integer plateaus associated with the integer quantum Hali effect have been 
marked. (b) The Hali (Rxy) and diagonal (Rxx) resistances under microwave irra
diation. Remarkably, the radiation induced zero-resistance state about, for example, 
4/5 B f, suppresses the SdH oscillations and eliminates also the plateaus associated 
with the integer quantum Hali effect. Thus, for example, even integer i IQHE occur 
for Rxy = h/ie2 with i .S 32, and reappear for i > 44, while plateaus disappear 
between 44 2: i 2: 32. That is, microwave excitation produces a re-entrant behavior 
in the IQH- and SdH-effects 

The interplay between the IQHE and the radiation induced ZRS is further 
examined in Fig. 5 through a direct comparison of the Rxx and Rxy under the 
without- (Fig. 5(a)) and with- (Fig 5(b)) microwave radiation conditions. 
Fig. 5(a) shows typical quantum Hall characteristics at high filling factors. 
Thus, one observes large amplitude SdH Rxx oscillations, where the min
ima approach zero-resistance, along with plateaus in Rxy, which appear at 
the expected quantized values h/ie2. Although at this set-up limited measure
ment temperature, T = 0.5 K, the SdH minima only approach zero-resistance, 
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Fig. 6. This figure traces the effect of exciting the GaAs/ AlGaAs device simulta
neously at two different microwave frequencies. Thus, in addition to the dark ( w /o 
radiation) magneto-resistance, there is exhibited the Rxx obtained under excitation 

at 50GHz only, and at 15GHz only. The associated field scales BJ are also shown 
in the figure. Finally, there is also exhibited the Rxx obtained under simultaneous 

excitation at 15 GHz and 50 GHz, which looks mostly like the trace obtained at 

50 GHz. It could be that the 50 GHz radiation produces a "transparency" in the 

2DES to the 15 GHz radiation [10] 

a further reduction in T is likely to have produced resistance saturation of 
the SdH minima at Rxx = O, even over this range of filling factors. Thus, 
measurements over this regime provide an indication of the effect that is to 
be observed, when the radiation induced zero-resistance states overlap with 
low-filling-factor quantum Hall effect and associated zero-resistance states. 

Figure 5(b) exhibits the remarkable change in the Rxx and Rxy char
acteristics under the infl.uence of radiation. Here, one observes that, as the 

amplitude of SdH oscillations in Rxx are reduced by microwave excitation 
in the vicinity of the microwave resistance minima, the plateaus and steps 

associated with the IQHE in Rxy also vanish. Indeed, in Fig. 5(b), a num
ber of IQHE plateaus about the 4/5 B f zero-resistance state seem to ha ve 
been replaced by an ordinary Hall effect. That is, under photo-excitation, 
the specimen seems to take on the characteristics, such as vanishing diagonal 
resistance and an ordinary Hall effect, of a perfect disorder free 2DES over 
the B interval which showed IQHE in the dark, see Fig. 5(b) [4]. 

It is also interesting to examine the effect of simultaneous excitation of 
the specimen at two different microwave frequencies, in light of theoretical 
encouragement for measurements along this direction [6,10]. Thus, in Fig. 6, 
we have shown measurements with excitation of the specimen at 15 GHz only, 
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Fig. 7. This figure examines the refl.ection/emission characteristics of the irradiated 
2DES using a resistance-sensor above the sample. Thus, the figure exhibits the dark, 
and irradiated at 30 GHz, Rxx, along with the sensor Rs1 response under photo
excitation. Also shown is the numerica! derivative, dRs1 /dB, which serves to bring 
out weak features in the sensor signal. The Rs1 signal shows two big features 
between B1 and 2Bf, and the largest feature seems to originate from a two-photon 
process. There also occur additional weak features at lower B. The inset illustrates 
the measurement configuration 

and at 50 GHz only. Here, at 50 GHz, a number of oscillations are induced by 
the radiation, and there occurs o ne broad zero-resistance state about 4/5B f. 
On the other hand, at 15 GHz, the radiation seems to produce an increase, 
followed by a decrease, in Rxx, with respect to the dark value above Bt· 
In addition to these data, the figure also shows the effect of simultaneous 
excitation at 15 GHz and 50 GHz. Remarkably, simultaneous excitation at 
two-frequencies results in a Rxx trace that looks very much like the t race at 
the higher f , i.e., 50 GHz, although there is a small decrease in the amplitude, 
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which could be attributed to a "breakdown" type heating effect as a result 
of combined excitation and increased radiation intensity at the specimen. 

Finally, preliminary measurements examining possible reflection/ emission 
characteristics of the high mobility 2DES under microwave excitation are 
illustrated in Fig. 7. For the reflection/emission experiments [see inset of 
Fig. 7], a resistance sensor was placed immediately above the sample, and its 
resistance was measured simultaneously along with the specimen character
istics, as radiation was applied from above. 

Figure 7 exhibits the dark, and irradiated at 30 GHz, Rxx, along with 
the reflection/emission sensor Rs1 response under photo-excitation. The ir
radiated Rxx shows giant oscillations and an approach to a zero-resistance 
state near 4/5Bt· Note that the irradiated Rxx crosses the dark Rxx near 
Bffj, with j = 1,2,3 ... in addition to j = 1/2. Also shown in the figure is 
the numerica! derivative, dRsl/dB, which serves to bring out weak features 
in the sensor signal. The Rs1 signal shows two significant features between 
±Bt and ±2Bf, and the largest feature might originate from a two-photon 
process. In the deriva ti ve signal, there is a very weak feature near -B f (but 
not at + B f), which is attributed to electrically detected cyclotron resonance. 
The origin of other structure in the sensor signal is not fully understood. 

In summary, we ha ve reported the experimental characteristics of the irra
diated high mobility 2DES in the regime of the novel radiation-induced zero
resistance states, with the emphasis on the interplay between the diagonal 
and off-diagonal resistances. The observed radiation induced modifications in 
off-diagonal resistance (Hall effect) are characterized by (a) a small reduction 
in the slope of the Rxy vs. B curve upon microwave excitation with respect 
to the dark value, which correlates with a change in the SdH period, (b) a re
duction in the magnitude of the Hall resistance that goes together with an 
increase in the diagonal resistance Rxx· The radiation induced changes in Rxx 
and Rxy are comparable in magnitude, although L1Rxy is small compared to 
Rxy, and ( c) a Hall resistance correction that disappears as the diagonal re
sistance vanishes. The radiation induced zero-resistance state also appears to 
overwhelm the SdH oscillations and the associated SdH zero-resistance state. 
Thus, as SdH oscillations disappear in the vicinity of B = 4/[(4j + 1)]Bt 
under photo-excitation so, remarkably, do the plateaus associated with the 
quantum Hall effect. We have also illustrated the effect of exciting the spec
imen at two different microwave frequencies, and exhibited some reflection 
characteristics. 
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Abstract. We develop a theory of magneto-oscillations in the photoresistivity of 
a two-dimensional electron gas observed in recent experiments. It is shown that the 
effect is governed by a change of the electron distribution function induced by the 
microwave radiation. We analyze a nonlinearity with respect to both the de field 
and the microwave power, as well as the temperature dependence determined by 
the inelastic relaxation rate. 

1 Introd uction 

Recent experiments have discovered [1] that the resistivity of a high-mobility 
two-dimensional electron gas (2DEG) in GaAs/ AlGaAs heterostructures sub
jected to microwave radiation of frequency w exhibits magneto-oscillations 
governed by the ratio wfwc, where Wc is the cyclotron frequency. Subsequent 
experiments [2,3,4,5,6], working with very-high-mobility samples, yielded yet 
another discovery: for sufficiently high radiation power the minima of the 
oscillations evolve into "zero-resistance states" (ZRS), i.e., the dissipative 
resistance of a sample becomes vanishingly small. 

These spectacular observations have attracted much theoretical interest. 
As was shown in Ref. [7], the ZRS can be understood as a direct consequence 
of the oscillatory photoconductivity (OPC), provided that the latter may 
become negative. A negative value of the OPC signifies an instability leading 
to the formation of spontaneous-current domains showing zero value of the 
observable resistance. Following this approach, a key issue which needs to 
be settled for understanding the data [1,2,3,4,5,6] is the identification of the 
microscopic mechanism of the OPC. 
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A mechanism of the OPC proposed in Ref. [8] is based on the effect of 
microwave radiation on electron scattering by impurities in a strong mag
netic field (see also Ref. [9] for an earlier theory and Ref. [10] for a system
atic theory). An alternative mechanism of the OPC was recently proposed 
in Ref. [11]. In contrast to Refs. [8,9,10], this mechanism is governed by 
a radiation-induced change of the electron distribution function. Because of 
the oscillations of the density of states (DOS), v(c), related to the Landau 
quantization, the correction to the distribution function acquires an oscilla
tory structure as well. This generates a contribution to the de conductivity 
which oscillates with varying wfwc. A distinctive feature ofthe contribution of 
Ref. [11] is that it is proportional to the inelastic relaxation time Tin· A com
parison of the results of Refs. [10] and [11] shows that the latter contribution 
dominates if Tin » Tq (where Tq is the quantum, or single-particle, relaxation 
time due to impurity scattering), which is the case for the experimentally 
relevant temperatures. 

The consideration of Ref. [11] is restricted to the regime which is linear in 
both the ac power and the de electric field. The purpose of this paper is to 
developa complete theory ofthe OPC governed by this mechanism, including 
nonlinear effects. We will demonstrate that the conductivity at a minimum 
becomes negative for a large microwave power and that a positive sign is 
restored for a strong de bias, as it was assumed in Ref. [7]. Part of this work 
was presented in Ref. [12]. 

2 N on-equilibrium Distribution Function 
Induced by Microwave Radiation 

We consider a 2DEG (mass m, density ne, Fermi velocity vp) subjected 
to a transverse magnetic field B = (mcje) Wc. We assume that the field 
is classically strong, WcTtr » 1, where Ttr is the transport relaxation time 
at B = O. The photoconductivity O"ph determines the longitudinal current 
flowing in response to a de electric field &de, j · & de = O" ph (Ie, in the presence of 
a microwave electric field &w coswt. The more frequently measured [1,2,3,5,6] 
longitudinal resistivity, Pph, is given by Pph ~ P;yO"ph, where Pxy ~ eB /nec 
is the Hall resistivity, affected only weakly by the radiation. 

We start with the formula for the de conductivity, 

O"ph = 2 J dcO"dc(E) [-âcf(c)] , (1) 

where f(c) is the electron distribution function, and O"de(c) determines the 
contribution of electrons with energy E to the dissipative transport. In the 
leading approximation [10,11], O"de(c) = O"~c ii2 (c), where ii(c) = v(c)/vo is 
the dimensionless DOS, v0 = m/27r is the DOS per spin at zero B (we use 
1i = 1), and O"~e = e2v0v~j2w~Ttr is the de Drude conductivity per spin. 
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All interesting effects are due to a non-trivial energy dependence of the non
equilibrium distribution function f(c:). The latter is found as a solution of 
the stationary kinetic equation 

aD(w) 
t:~ - 2-2:: v(c: ± w) [J(c: ± w)- J(c:) l 

2w vo ± 

+ele a_~c ~ [v2(c:)~ f(c:)] = f(c:)- fr(c:) , 
vov( c:) âc: âc: Tin 

(2) 

where the ac Drude conductivity per spin aD(w) is given by (we assume 
lw ± Wchr :» 1) 

2 2 
aD(w) = L e vovF 

± 4Ttr(w ± Wc)2 
(3) 

and a~c = aD(o). On the right-hand side of Eq. (2), inelastic processes are 
included in the relaxation time approximation (more detailed discussion of 
the relaxation time Tin is relegated to the end of the pa per), and fr ( c:) is 
the Fermi distribution. The left-hand side is due to the electron collisions 
with impurities in the presence of the external electric fields. The first term 
describes the absorption and emission of microwave quanta; the rate of these 
transitions was calculated in Ref. [11]. This term can be also extracted from 
the kinetic equation of Ref. [10]. The second term describes the effect of the 
de field and can be obtained from the first one by taking the limit w ~O. 

Equation (2) suggests convenient dimensionless units for the strength of 
the ac and de fields, 

(4) 

(5) 

Note that Pw and Qdc are proportional to Tin and are infinite in the absence 
of inelastic relaxation processes. 

We consider first the case of overlapping Landau levels (LLs), with the 
DOS given by îi = 1 - 28 cos 2:;ce:, where 8 = exp( -7!" /wcTq) « 1. Here Tq 
is the zero-B single-particle relaxation time, which is much shorter than the 
transport time in high-mobility structures, Tq « Ttr (because of the smooth 
character of a random potential of remote donors). The existence of a small 
parameter 8 simplifies solution of the kinetic equation (2). To first order in 
8, we look for a solution in the form 

J(c:) = fo(c:) + fosc(c:) + 0(82), fosc(c:) =: 8Re [Jr(c:) ei:;'c•] . (6) 

We assume that the electric fields are not too strong [Pw(wjT) 2 « 1 and 
Qdc(wc/T)2 « 1], so that the smooth part fo(c:) is close to the Fermi distri
bution fr(c:) ata bath temperature T :» wc; otherwise, the temperature of 
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Fig. 1. Microwave-induced oscillatory distribution function f(c) at T = Wc 

the electron gas is further increased due to heating. Smooth functions J0,1 (c) 
change on a scale of the order of temperature. We obtain 

!:i f -n 27rw · 21rw + 4Q 
1 () _ _..Wc u T . 27rc rw-w;;sm-w;; de 
Josc E - u - - Slll- 2 

27r Of Wc 1 + Pw sin 7rW + Qdc 
W c 

(7) 

Therefore, oscillations of the DOS v( E) induce an oscillatory contribution 
f osc (E) to the distribution function , as illustrated in Fig. 1. 

3 Oscillatory Photoconductivity 

To calculate the photoconductivity, we substitute the result (7) for the dis
tribution function into Eq. (1) . Performing the energy integration in Eq. (1), 
we assume (in conformity with the experiment) that T is much larger than 
the Dingle temperature, T » 1/ 27rTq· Under these conditions, the tempera
ture smearing yields a dominant damping factor of the Shubnikov-de Haas 
oscillations, X/ sinhX with X = 21r2T /wc. The terms of order o in Eq. (1) 
are then exponentially suppressed, 

O J E oe}y cos 27rf cx O exp( - 27r2T /wc ) « 02 , (8) 
W c 

and can be neglected. The leading w-dependent contribution to O"ph comes 
from the o2 term generated by the product of Oo: fosc (E) cx o cos 2; co: and the 

oscillatory part - 2o cos 21ro: of i/(c) . This term does survive the energy aver-
wc 

aging, - f de oe}y cos2 27re '::::'. 1/ 2. We thus find 
W c 

(9) 
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Fig. 2. Photoresistivity (normalized to the dark Drude value) for overlapping Lan
dau levels vs wc/w at fixed WTq = 21!". The curves correspond to different levels 
of microwave power P~o) = {0.24, 0.8, 2.4}. Nonlinear I-V characteristics at the 
marked minima are shown in Fig. 3 

Equation (9) is our central result. It describes the photoconductivity in 
the regime of overlapping LLs, including all non-linear (in Ew and Edc) effects. 
Let us analyze it in more detail. In the linear-response regime (Edc ---+O) and 
for a not too strong microwave field, Eq. (9) yields a correction to the dark 
de conductivity O"dc = cr~c(l + 262 ) which is linear in the microwave power: 

O"ph - O"dc 4 ,.2p 1fW . 27rw 
-'---- = - u w - sm -- , 

O"dc Wc Wc 
(10) 

in agreement with Ref. [11]. It is enlightening to compare Eq. (10) with the 
contribution of the effect of the ac field on the impurity scattering [8,9,10]. 
The analytic result, Eq. (6.11) of Ref. [10], in the notation of Eq. (2) is 

[10] 
O"ph - O"dc Tq 2 (7fW 27fW 2 1fW) -'---- = -12-J Pw -sin--+ sin - . 

O"dc Tin Wc Wc Wc 
(11) 

This result has a similar frequency dependence as Eq. (10); however, its am
plitude is much smaller at Tin » Tq, i.e., the mechanism of Refs. [8,9,10] 
appears to be irrelevant. Physically, the effect of the ac field on the distribu
tion function is dominant because it is accumulated during a diffusive process 
of duration Tin, whereas Refs. [8,9,10] consider only one scattering event. 

With increasing microwave power, the photoconductivity saturates at the 
value 

O"ph 2 7fW 1fW - = 1 - 86 - cot- , 
O"dc Wc Wc 

-n . 2 1fW 
rwSln - » 1. 

Wc 
(12) 

Note that although the correction is proportional to 62 « 1, the factor 
81r(wjwc) cot(1rwjwc) is large in the vicinity of the cyclotron resonance har-
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Fig. 3. Current-voltage characteristics [ dimensionless current ]x = (aph/arc)tdc 
vs dimensionless field tdc = Q~~2 ] at the points of minima marked by the circles 
in Fig. 1. The arrows show the de field id.c in spontaneously formed domains 

monics w = kwc (k = 1, 2, ... ), and allows the photo-induced correction to 
exceed in magnitude the dark conductivity O"de· In particular, aph around 
minima becomes negative at Pw > P~ > O, with the threshold value given 
according to Eq. (9) by 

P* (4-'2 1rW . 27rW . 2 7rW) -1 
w = u - sm -- - sm - . 

Wc Wc Wc 
(13) 

The evolution of a B dependence of the photoresistivity Pph with increasing 

microwave power P~o) = Pw (we =O) is illustrated in Fig. 2. 
Let us now fix w/wc such that P~ > O, and consider the dependence of 

O"ph on the de field &de at Pw > P~. As follows from Eq. (9), in the limit 
of large &de the conductivity is close to the Drude value and thus positive, 
aph = (1 - 682 )a~e > O. Therefore, <Tph changes sign at a certain value &Je 
of the de field, which is determined by the condition Qde = (Pw- P~)/P~, 
see Fig. 3. The negative-conductivity state at &de < &Je is unstable with 
respect to the formation of domains with a spontaneous electric field of the 
magnitude &Je [7]. 

Using Eqs. (9) and (2), we find the electric field &Jc in the domains (mea
surable by local probe [6]), 

1/2 [ 2 ]1/2 
e&Jc = Wc ( Tt.r ) (&:) _1 , 

7r Re 2Tin &w 
(14) 

where t:~ is the threshold value of the ac field at which the zero-resistance 
state develops. 
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Fig. 4. Photoresistivity (normalized to the dark Drude value) for separated Laudau 
levels vs wc/w at fixed WTq = 167!". The curves correspond to different levels of 
microwave power P~o) = {0.004, 0.02, 0.04} 

4 Strong Magnetic Fields: Separated Landau Levels 

We now turn to the regime of strong B, WcTq/1!" » 1, where the LLs get sepa
rated. The DOS is then given (within the self-consistent Born approximation) 
by a sequence of semicircles of width 2F = 2(2wc/7rrq)112 : 

ii(c:) = :;~ L Re V F 2 - (c:- nwc- Wc/2) 2 . (15) 
n 

We use Eqs. (1) and (2) to evaluate the OPC at Qdc ~O to first order in Pw 
and estimate the correction of the second order. We obtain 

O'ph = 16wc { 1 -P WWc ["'<P(w-nwc) o(wcPw)]} (16) 
O'~c 37!"2 r w r 2 ~ r + r ' 

where 

<P(x) = !: [arccos(JxJ-1)- 1 -31xl y'JxJ(2 -Jxl)] (17) 

for Jxl < 2, and <P(x) = O otherwise. The photoresistivity for the case of 
separated LLs, Eq. (16), is shown in Fig. 4 for several values Pw of the 
microwave power. Notice that a correction to Eq. (16) of second order in 
p w is still small even at p w > p~ = F 2 / WWc, since WcP~ / F = F / W « 1. 
This means that it suffices to keep the linear-in-Pw term only even for the 
microwave power at which the linear-response resistance becomes negative. 

As in the case of overlapping LLs, a negative value of the linear-response 
conductivity signals an instability leading to the formation of domains with 
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the field t'jc at which O"ph(t'ctc) =O. It turns out, however, that for separated 

LLs the kinetic equation in the form of Eq. (2) yields zero (rather than ex

pected positive) conductivity in the limit of strong t'ctc· This happens because 

elastic impurity scattering between LLs, inclined in a strong de field, is not 

included in Eq. (2). The inter-LL transitions become efficient in de fields as 

strong as t'jc ~ (Ttr/Tq) 1 1 2w~jevp [10], which actually gives the strength of 

the field in domains in the regime of separated Landau levels. 

5 Temperature Dependence: lnelastic Relaxation Rate 

Finally, we calculate the inelastic relaxation time Tin· Of particular impor

tance is its T dependence which in turn determines that of O"ph· At not too 

high T, the dominant mechanism of inelastic scattering is due to electron

electron (e-e) collisions. It is worth emphasizing that the e-e scattering does 

not yield relaxation of the total energy of the 2DEG and as such cannot es

tablish a steady-state de photoconductivity. That is to say the smearing of 

fo(E) in Eq. (6), which is a measure of the degree of heating, is governed by 

electron-phonon scattering. However, the e-e scattering at T » Wc does lead 

to relaxation of the oscillatory term !ase [Eq. (7)] and thus determines the T 

behavior of the oscillatory contribution to O"ph· 
Quantitatively, the effect of electron-electron interaction is taken into ac

count by replacing the right-hand side of Eq. (2) by -Stee {!}, where the 

collision integral Stee {!} is given by 

Stee {!} = j dE' j dE A(E)v(E+)v(E')v(E~) 

X [-j(E)jh(E+)f(E')fh(E~) + fh(E)j(E+)fh(E')j(E~)] , (18) 

and fh(E) = 1- j(E), E+ = E + E, E~ = E1 - E. The function A(E) describes 

the dependence of the matrix element of the screened Coulomb interaction 

on the transferred energy E, 

A(E) = - 1-ln EF 
27rEF max [ E, Wc(WcTtr )112 ' T(wcTtr )112 ] 

(19) 

where Ep is the Fermi energy. Thus A(E) differs from the corresponding 

dependence for a clean 2DEG at zero B only by a change in the argument of 

the logarithm. 
We linearize the collision integral and solve Eq. (2). For overlapping LLs, 

we put v = 1 in accord with the accuracy of Eq. (9). Then only out-scattering 

processes contribute to the relaxation of the oscillatory part of the distribu

tion function (7); the result is obtained by replacing Tin---+ Tee(E, T) in Eq. (2) 

with [13] 

1 7r2T2 + E2 Ep 

47rEF ln max [T, Wc(WcTtr )1/2] . 
(20) 

Tee 



Oscillatory Photoconductivity of a Two-Dimensional Electron Gas 155 

We turn now to the case of separated LLs. In this case, due to oscillation 
of D, even the linearized collision integral gives rise to a non-trivial integral 
operator. Analytical solution of the kinetic equation with this collision oper
ator does not seem feasible. However, up to a factor of order unity, we can 
replace the exact collision integral with the relaxation-time approximation, 
thus returning to Eq. (2) with 

_!_ "' Wc T 2 ln EF 

Tin r f.p max [r,T(WcTtr)112] 
(21) 

One sees that in both cases of overlapping and separated LLs the inelastic 
relaxation rate is proportional to T 2 , so that the OPC O"ph- IT de in the linear
in-Pw regime [Eqs. (10), (16)] scales as r-2 • 

6 Summary and Comparison with Experiment 

Our results are in overall agreement with the experimental findings [2,3]. 
The observed T dependence of the photoresistivity at maxima compares well 
with the predicted r-2 behavior. Typical parameters wj2n ~ 50-100 GHz, 
Tq ~ 10 ps yield wrqj2n ~ 0.5- 1 (overlapping LLs), and the experimental 
data indeed closely resemble Fig. 2. For T "' 1 K and EF "' 100 K we find 
Ti~ 1 "'10 mK, much less than r~1 "'1 K, as assumed in our theory. Finally, 
for the microwave power "' 1 m W and the sample area "' 1 cm2 , we estima te 
the dimensionless power P~o) "'0.005- 0.1, which agrees with characteristic 
values for separated LLs (Fig. 4) but is noticeably less than the prediction 
for overlapping LLs (Fig. 2). The reason for this discrepancy remains to be 
clarified. Note also that the characteristic magnitude of the spontaneous field 
t'Jc in the domains, as follows from (14) is of order 1 V /cm, which compares 
well with local-probe measurements [6]. 

It is worth mentioning that the microwave-induced non-equilibrium dis
tribution function should manifest itself also in thermodynamic quantities, 
such as the compressibility. It would be interesting to check this prediction 
experimentally. 

7 Conclusions 

To summarize, we ha ve presented a theory of magneto-oscillations in the pho
toconductivity of a 2DEG. The parametrically largest contribution to the ef
fect is governed by the microwave-induced change in the distribution function. 
We have analyzed the nonlinearity with respect to both the microwave and de 
fields. The result takes an especially simple form in the regime of overlapping 
LLs, Eq. (9). For sufficiently strong microwave power, the linear-response re
sistivity at minima becomes negative, which implies a zero-resistance state 
by means of the formation of domains with spontaneous currents and electric 
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fields. We have further shown that the magnitude of the effect governed by 
the inelastic relaxation time increases as r- 2 with lowering temperature. 

As for future research, of central importance would be a detailed study 
(both experimental and theoretical) of transport through domains in the zero
resistance states. This should, in particular, elucidate the apparent activation 
temperature behavior at resistivity minima. 
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Abstract. We investigate the role of externa! electromagnetic fields on the con
duction properties of bridged molecular wires. In particular, it is analyzed quanti
tatively how resonant excitations of electrons enhance the de current and, simulta
neously, lower the noise level of the current. The results from an exact numerica! 
treatment are in good agreement with those obtained within an approximation 
scheme applicable at resonances. 

Thirty years ago, Aviram and Ratner proposed in a seminal work [1] to build 
elements of electronic circuits-in their case a rectifier-with single molecules. 
In the present days their vision starts to become reality and the experimental 
and theoretical study of such systems enjoys a vivid activity [2-4]. Recent 
experimental progress has enabled reproducible measurements [5, 6] of weak 
tunneling currents through molecules which are coupled by chemisorbed thiol 
groups to the gold surface of external leads. 

Typical energy scales in molecules are in the optical and the infrared 
regime, where basically all of the today's lasers operate. Hence, lasers rep
resent a natural possibility to control atoms or molecules and also currents 
through them. It is for example possible to induce by the laser field an oscil
lating current in the molecule which under certain asymmetry conditions is 
rectified by the molecule. This results in a directed electron transport even 
in the absence of any applied voltage [7, 8]. Another theoretically predicted 
effect is the current suppression by the laser field [9, 10] which offers the 
possibility to control both the average current and the current noise. 

Since the considered frequencies lie below typical plasma frequencies of 
metals, the laser light will be reflected at the metal surface, i.e., it does not 
penetrate the leads. Consequently, we assume that the leads' bulk properties 
are essentially unaffected by the laser field-in particular each lead remains 
close to equilibrium. Thus, it is sufficient to consider the influence of the 
driving solely in the molecule Hamiltonian. In addition, the energy of in
frared light quanta is by far smaller than the work function of a common 
metal, which is of the order of 5 eV. This prevents the generation of a photo 
current, which otherwise would dominate the effects discussed below. For 
a quantitative description of an experiment, it might be necessary to take 
into account also the influence of the laser on the leads. 

Most theoretical descriptions of the molecular conductivity in static sit
uations are based on a scattering approach [11-13], or assume that the un-

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 157-167 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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Fig. 1. Bridged molecular wire consisting of N = 8 sites of which the first and the 
last site are coupled to leads with chemical potentials J-LL and J-LR - eV 

derlying transport mechanism is an electron transfer reaction from the donor 
to the acceptor site and that the conductivity can be derived from the cor
responding reaction rates [3] . 

Atoms and molecules in strong oscillating fields have been widely studied 
within a Floquet formalism [14, 15]. This suggests utilizing the tools that have 
been acquired in that area, thus, developing a transport formalism that com
bines Floquet theory for a driven molecule with the many-particle description 
of transport through a system that is coupled to idealleads [8, 10, 16]. 

As an idealized model for the wire and the leads, we employ the so-called 
bridged molecule setup sketched in Fig. 1. This model has also been used to, 
e.g., investigate inelastic effects due to electron-vibrational coupling [17- 20] 
and heat conduction [21] . A central issue in these works has been the length
dependence of the conduction thereby elucidating the underlying transport 
mechanisms [3]. Here, we address the influence of laser excitations on the 
length-dependence of the de current and the low-frequency noise. 

1 The Wire-Lead Model 

wire-leads model of Fig. 1. It is convenient to separate the contributions 
from the molecule in the laser field , the ideal leads, and the molecule-leads 
coupling, 

H(t) = Hmolecule (t) + Hleads + Hmolecule- leads · (1) 

The irradiated molecule is modeled within a tight-binding description taking 
into account N molecular orbitals In), which are relevant for the transport. 
Disregarding the electron-electron interaction, the most general form of the 
Hamiltonian reads 

Hmolecule (t) = 2::: Hnn' (t) C~Cn', (2) 
n,n' 
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where the fermionic operators Cn and c~ destroy and create, respectively, an 
electron in the molecular orbitalln). The sums extend over all tight-binding 
orbitals. The T-periodic time-dependence of the single-particle Hamiltonian 
Hnn' (t) = Hnn' (t + T), reflects the influence of the laser field with frequency 
n = 2rr jT. As discussed above, we assume that the leads remain close to equi
librium and hence can be described by grand-canonical ensembles of electrons 
at temperature T and electro-chemical potential ţJ,t, l = L, R. Thus, the lead 
Hamiltonian reads 

H1eads = L fq CkqCiq, 
iq 

(3) 

where Ctq destroys an electron in state q in lead l. AH expectation values of 
lead operators can be traced back to (ckqCi'q') = 8qq'8u,f(Eq- Mt), where 

j(E) = (1 + e•/kBT)-1 denotes the Fermi function. The model is completed 
by the molecule-leads tunneling Hamiltonian 

(4) 
q q 

that connects the left ( right) lead to the donor Il) ( acceptor 1 N)). Sin ce we 
are not interested here in the effects that arise from the microscopic details 
of the molecule-lead coupling, we restrict our analysis in the following to 
energy-independent couplings, i.e., Ft = 2rr Lq IVi!ql 2 8(f- fq) = const. 

2 Floquet Transport Theory 

For the retarded Green function of the wire electrons, one finds after elimi
nating the leads the equation of motion [10] 

[1-l(t) - iE- ih :t] G(t, t') = -8(t- t'), (5) 

where 7-l(t) = Ln n' ln)Hnn'(t)(n'l and 2E = ll)FL(ll + IN)FR(NI is the 
self-energy that results from the coupling to the leads. For the current de
fined as the change of the charge in the, e.g., left lead, h = e(d/dt)(NL), 
we find after some algebra that it assumes the commonly expected "scatter
ing form" [13] but with periodically time-dependent transmission probabili
ties and, as well, an additional contribution that accounts for a T-periodic 
charging/discharging of the wire [10, 16]. Only the former contributes to the 
time-averaged current 

I = 2;11, f J df {Ti~(E)fR(f)- T~~(E)h(E) }, 
k=-oo 

(6) 

where Ti~(E) = rLrRIG~~(E)i2 is the transmission of an electron with energy 
f from the right lead to the left lead under the absorption (emission) of lkl 
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photons if k >O (k <O) and T~~(E) accordingly. Gl~(E) denotes the relevant 
matrix elements of the Fourier transform of the retarded Green function 

(7) 

Note that, consistent with Ref. [22], no "Pauli blocking factors" 1 - fe ap
pear in the current formula (6). In contrast to a static situation, this is 

of relevance here since for a driven system Ti~ ( E) and T~~ ( E) are in gen
eral unrelated. Since the coefficients of the equation of motion (5) are T
periodic, a complete solution can be constructed with the help of the Floquet 
ansatz l'!j!a(t)) = exp[( -iEa/h- 'Ya) t]I<Pa(t)). The Floquet states I<Pa(t)) = 
l:k I<Pak) exp( -ikilt) obey the time-periodicity of the Hamiltonian and fulfill 
in a Hilbert space that is extended by a periodic time coordinate the Floquet 
eigenvalue equation 

(8) 

Since the eigenvalue equation (8) is non-Hermitian, its eigenvalues Ea- ih'Ya 
are generally complex valued and the (right) eigenvectors are not mutually 
orthogonal. Therefore, we need to solve also the adjoint Floquet equation 
yielding again the same eigenvalues but providing the adjoint eigenvectors 
I<Pt(t)). Thus, we find forT> O the retarded Green function 

G(t, t- T) = -k L l'!j!a(t))('!j!;ţ(t- T)l 8(T) = G(t + T, t + T- T) (9) 
a 

and, consequently, 

(10) 

The current noise is given by the symmetrized auto-correlation function 
SL(t, t') = ~(L1h(t)Llh(t') + Llh(t')Llh(t)) of the current fluctuation op
erator Llh(t) = h(t)- (h(t)). It can be shown that after the decay of all 
transients, SL(t, t') = SL(t + T, t' + T) shares the time-periodicity of the 
driving. Therefore, it is possible to characterize the noise level by the time
averaged zero-frequency noise, Eh = J dT J0

7 dt SL(t, t-T)/T. Since the total 
charge is conserved, we find SL = SR = S, where [10, 16] 

+ same terms with the replacement (L, 1) +-+ (R, N), (11) 
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with h;R = 1- h;R and Ek = E+knfl. In order to char~cte~ize the relative 
noise level, we employ the so-called Fano factor F = S/eiii [23]. Expres
sions (6) and (11) contain as special cases prior findings: In the absence of 
any driving, the Floquet eigenvalues Ea- in"(a reduce to the complex-valued 
eigenenergies; this implies G~~~ = O for all k =1- O, yielding the transmission 
probability for an electron with energy E ofT(E) = rLFRIG~{(E)I2 • Thus, 
the current and the noise in the static limit become 

Ia= 2;1i J dE T(E) [fR(E)- fL(E)], (12) 

Sa= 2:1i J dE { T(E) [h(E)[l- fL(E)] + fR(E)[l- fR(E)l] (13) 

+ T(E) [1- T(E)] [fR(E)- fL(E)] 2}, 

respectively [24]. In order to achieve for the noise an expression that depends 
only on the transmission probability T(E), we have simplified the second 
line by use of the relation IFL(E)Gu(E) + il 2 = 1- T(E) valid for undriven 
conductors [13]. Note that by contrast, in the time-dependent case, the noise 
expression (11) cannot be brought into such a convenient form and, thus in 
general, still depends on the phases of the propagator. 

3 Conduction Properties of Driven Molecular Bridges 

As a working model we consider a molecule consisting of a donor and an 
acceptor site and N- 2 sites in between (cf. Fig. 1). Each of the N sites 
is coupled to its nearest neighbors by a hopping matrix element ..1. The 
laser field renders each level oscillating in time with a position-dependent 
amplitude. The time-dependent molecule Hamiltonian is 

N-1 
Hnn'(t) = ..1 L (ln)(n+ll + ln+l)(nl) + E1ll)(ll 

n=l 

N-1 
+EB L ln)(nl + ENIN)(NI + Acos(nt) LXnln)(nl (14) 

n=2 n 

where Xn = (N + 1 - 2n)/2 is the scaled position of site In). The energy 
A equals the electron charge multiplied by the electrica! field amplitude of 
the laser and the distance between two neighboring sites. The energies of the 
donor and the acceptor orbitals, Il) and IN), are assumed tobe at the level 
of the chemical potentials of the attached leads, E 1 = EN ~ /-lL ~ 1-lR· The 
bridge levels En, n = 2, ... , N -1, lie EB » ..1 above the chemical potential. 

Below, we will evaluate the current and the noise for zero temperature 
and use a symmetric coupling, rL = rR = r. The hopping matrix element 
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Ll serves as the energy unit; in a realistic wire molecule, Ll is of the order 
O.leV. Thus, our chosen wire-lead hopping rate r = O.lLl yields eT/fi = 
2.56 x w-5 Ampere and fl ~ 10Ll/1i corresponds to a laser frequency in the 
near infrared. For a typical distance of sA between two neighboring sites, 
a driving amplitude A = Ll is equivalent to an electrica! field strength of 
2 x 106 V/cm. 

Let us first discuss the static problem in the absence of the field, i.e. 
for A= O. In the present case where the coupling between two neighboring 
sites is much weaker than the bridge energy, Ll « EB, one finds two types 
of eigenstates: One group of states is located on the bridge. It consists of 
N- 2levels with energies in the range [EB- 2Ll, EB + 2Ll]. In the absence of 
the driving field, these bridge states mediate the super-exchange between the 
donor and the acceptor. The two remaining states form a doublet whose states 
are approximately given by (il)± IN))/J2. Its splitting can be estimated in 
a perturbational approach [25] and is approximately given by 2Ll(Ll/ EB)N- 2 • 

Thus, the wire can be reduced to a two-level system with the effective tunnel 
matrix element LlDA = Llexp( -11;(N- 2)), where 11; = ln(EB/Ll). If the 
chemical potentials of the leads are such that fLL > ED and fLR < EA, i.e., 
for a sufficiently large voltage, the current (12) is dominated by the total 
transmission and for r :» LlDA can be evaluated to read 

J, _ 2eiLll2 -2~<(N-2) 
o- r e . (15) 

For the explicit calculation see, e.g., Ref. [26]. In particular, one finds an 
exponentially decaying length dependence of the current [3, 12]. Moreover, in 
this limit, it is also possible to evaluate explicitly the zero-frequency noise to 
obtain the Fano factor F = S/eili = 1. This value has a direct physical inter
pretation: Since the transmissions of electrons across a large barrier are "rare 
and uncorrelated events", they obey Poisson statistics and, thus, variance 
and mean value are equal which translates to a Fano factor of one [23]. 

3.1 Resonant Excitations 

The magnitude of the current changes significantly when a driving field with 
a frequency fl ~ EB/fi is switched on. The resonant bridge levels merge with 
the donor and acceptor states to form a Floquet state. This opens a direct 
transport channel resulting in an enhancement of the electron current. 

In order to estimate the magnitude of the current through the resonantly 
driven wire, we disregard all bridge levels besides the one that is in reso
nance with the donor and the acceptor. Let us assume that this resonant 
bridge level I"PB) extends over the whole bridge such that it occupies the 
sites 12), ... , IN-1) with equal probability 1/v'N- 2. Accordingly, the over
lap between the bridge level and the donor/ acceptor becomes 

(liH i"'' ) _ (11Hmoleculel2) _ Ll 
molecule 'f/B - v'N _ 2 - v'N _ 2 

(16) 
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and (~BIHmoleculeiN) accordingly, while the resonance condition defines the 
energy of the bridge level as 

(17) 

(recall that we have assumed Ev =EA = 0). 
We apply an approximation in the spirit of the one described in [26] 

and derive a static effective Hamiltonian that describes the time-dependent 
system. We start by transforming with the unitary operator 

N-1 A N 

S(t) = exp {-iL ln)(niDt- inD L ln)(nl sin(Dt) }· 
n=2 n=l 

(18) 

Note that S(t) obeys the T-periodicity ofthe original wire Hamiltonian (14). 
As a consequence, the transformed wire Hamiltonian 

~ - t . t . Hmolecuie(t) - S (t)Hmolecuie(t)S(t)- InS (t)S(t) (19) 

is T-periodic as well. For nD » Ll, we can separate time-scales and average 
Hmolecuie(t) over the driving period. In the subspace spanned by Il), I~B), 
and IN), the time-averaged wire Hamiltonian reads 

1T dt ~ (o b o) 
Hmolecule,eff = T Hmolecuie(t) = bOb , 

o o b o 
(20) 

with the effective tunnel matrix element 

(21) 

and J 1 the first-order Bessel function of the first kind. 
The situation described by the Hamiltonian (20) is essentially the follow

ing: The central site 1~ B) is coupled by matrix elements b to the donor and 
the acceptor site. Since the latter in turn couple to the external leads with 
a self energy r /2, their density of states is 

E _ ~ F/2 
p( ) - n E2 + F2 /4 (22) 

Then, the tunneling of the electrons from and to the central site is essentially 
given by the golden rule rate w = 2niWp(O)/n. Like in the static case, we 
assume that the chemi cal potential of the left (right) lead lies above (below) 
the on-site energy of the donor ( acceptor) and that therefore the donor is 
always occupied while the acceptor is always empty. Then, the rate of elec
trons tunneling from the central site to the acceptor is given by the golden 
rule rate times the occupation probability p of the state I~B). Accordingly, 
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the rate of electron from the donor to 17PB) is given by w times the probability 
(1- p) to find the central site empty. Consequently, the occupation of the 
resonant bridge level evolves according to p = w(1- p)- wp. This equation 
has the stationary solution p = 1/2 and, thus, for resonant excitations, the 
de contribution of the time-dependent current is given by 

(23) 

Here, we have used for small arguments of the Bessel function the approxi
mation J1(x) ~ x. The de current (23) obeys an intriguing scaling behavior 
as a function of the wire length: Instead of the exponentially decaying length 
dependence (15) that has been found for the static case, in the presence of 
resonant driving, a scaling l cx 1/N emerges. In particular for longer wires, 
this means that the external field enhances the conductance significantly. 

3.2 Numerica! Results 

In order to corroborate the analytical estimates presented above, we treat 
the transport problem defined by the wire Hamiltonian (14) numerically by 
solving the corresponding Floquet equation (8) and a subsequent evaluation 
of the expressions (6) and (11) for the de current and the zero-frequency 
noise, respectively. For a wire with N = 5 sites, one finds peaks in the cur
rent when the driving frequency matches the energy difference between the 
donorjacceptor doublet and one of the N- 2 = 3 bridge levels, cf. the solid 
line in Fig. 2a. The applied voltage is always chosen so small that the bridge 
levels lie below the chemical potentials of the leads. In Fig. 2a the scale of the 
abscissa is chosen proportional to ( N - 1) such that it suggests a common 
envelope function. Furthermore, we find from Fig. 2b that the de current is 
proportional to A2 j r provided that A is sufficiently small and r sufficiently 
large. The numerica! results indicate that the height of the current peaks 
obeys lpeak cx (N~:)r which is essentially in accordance with our analytical 
estimate (23). The main discrepancy comes from the fact that the overlap 
between the resonant level and the donor/ acceptor differs from the estima te 
(16) by a numerica! factor of the order one. Moreover, Fig. 2c demonstrates 
the at the resonances, the Fano factor assumes values considerably lower than 
one as expected for the transport through a resonant single level [24]. 

4 Conclusions 

We have outlined the Floquet transport formalism which has been derived 
originally in Refs. [10, 16] to provide explicit expressions for the current 
through time-dependent nanoscale conductors and its zero-frequency noise. 
With this formalism, the conductance properties of bridged molecular wires 
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Fig. 2. Exact numerica! solution within the Floquet formalism. (a) Average current 
las a function of the the driving frequency fl for various wire length N. The scaled 
amplitude is A= O.L1; the applied voltage f-i,R- f-i,L = 5.:1/e. The other parameters 
read r = 0.1.:1, EB = 1.:1, and kBT = O. (b) Average current for various driving 
amplitudes A and coupling strengths r for a wire of length N = 8. ( c) Fano factor 
F = Sjel for the wire length N = 8 and the wire-lead coupling r = 0.1.:1 

have been investigated. This has revealed that resonant excitations from the 
levels that connect the molecule to the external leads to bridge levels yield 
peaks in the current as a function of the driving frequency. In a regime with 
weak driving and weak electron-lead coupling, ..:1 » r, A, the peak heights 
scale with the coupling strength, the driving amplitude, and the wire length. 
The laser irradiation induces a large current enhancement of several orders 
of magnitude and also can reduce the current noise level. The observation of 
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these resonances could serve as an experimental starting point for the more 
challenging attempt of measuring quantum ratchet effects [7, 8] or current 
switching by laser fields [9, 10]. 
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Abstract. Experiments on Coulomb drag in double-layer systems in the quantum 
Hall regime have observed a number of surprises which were only partially under
stood for some time. The most striking observations are that Coulomb drag can 
become negative in the regime of high Landau levels and that its temperature de
pendence is non-monotonous. In this contribution, we review a theory of Coulomb 
drag in high Landau levels for the ballistic regime which is in good agreement with 
the experiments. Our starting point is the diagrammatic approach to drag, treat
ing the interlayer interaction perturbatively and accounting for disorder within the 
self-consistent Born approximation. Our theory shows that drag in high Landau 
levels is an interplay of two contributions arising from different sources for partide
hale asymmetry, namely the curvature of the zero-field electron dispersion and the 
Landau-level density of states. 

Frictional drag [1,2] between two parallel two-dimensional electron systems 
has become a powerful tool to study quantum Hall systems. When a current I 
is applied to one (active) layer, interlayer interactions will impart momentum 
to the carriers of the second, passive layer. If no current is allowed to flow in 
the passive layer, a voltage V builds up there, neutralizing the momentum 
transfer. The ratio V/ I is known as drag resistance or transresistance. De
pending on the strength of the interlayer interaction - tuna bie in experiment 
by the interlayer distance- one can distinguish between two regimes. At large 
separation, the interlayer interaction can be treated perturbatively. When the 
two layers are brought closer together, the interlayer interaction can become 
strong enough to lead to the formation of states with interlayer correlations. 
In this paper, we consider the regime of weak interlayer interaction. 

The picture of momentum transfer between the two layers leads to the 
following basic predictions. Clearly, the momentum transfer is independent 
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of the nature ( electrons or holes) of the carriers in the two layers. Thus, 
one expects that the sign of the drag resistance depends on the relative sign 
of the carriers in the two layers. Conventionally, one refers to the resulting 
drag hetween two layers with equal (opposite) carriers as positive (nega
tive). A consequence of this is that drag vanishes for particle-hole symmetric 
systems. In addition, drag is expected to increase monotonously with tem
perature due to the increased phase space for interlayer scattering. These 
hasic expectations were well supported hy early theoretical considerations of 
Zheng and MacDonald [3]. 

1 Coulomb Drag in High Landau Levels 

Remarkahly, a series of experiments [4,5,6] on drag in quantum Hall systems 
shows that these simple expectations are violated in the regime of high Lan
dau levels (large filling factor). First experiments [4,5] showed that drag can 
change sign as function of magnetic field or filling factor difference, when the 
two layers are at different densities. This was surprising hecause the carriers 
in hoth layers are electrons. A more recent experiment [6] studied the temper
ature dependence and found that while exhihiting the expected increase with 
temperature at high temperatures, an additional peak develops at low tem
peratures which can he either positive or negative, depending on the filling 
factor difference hetween the two layers. This non-monotonous temperature 
dependence contrasts with the phase-space argument given ahove. 

Drawing an analogy hetween partially filled Landau levels and partially 
filled Bloch hands, it is natural to suggest [4] that a less-than-half-filled 
Landau level hehaves as an electron-like hand while a more than half-filled 
Landau level hehaves as a hole-like hand. This suggests that there are sign 
changes in the drag resistivity as function of the filling factor difference he
tween the two layers. While there is an element of truth in this picture, it 
turns out [7] that this analogy can he rather misleading. One reason is that it 
neglects the contrihutions to the drag resistivity due to the Hall conductivity. 

We find [8] from a careful evaluation of the diagrammatic expressions for 
the drag conductivity that the experiments can he understood in terms of 
the interplay of two contrihutions which are associated with two sources of 
particle-hole symmetry violation. One source is the curva ture of the ( quadra
tic) zero-magnetic-field dispersion of the electrons. This contrihution is closely 
related to the conventional picture for drag descrihed ahove. Thus, this contri
hution which dominates at high temperatures, indeed increases monotonously 
with temperature and has a fixed sign (positive for two electron layers). 
A second source is related to the oscillatory Landau-level density of states. 
This anomalous contribution dominates at low temperatures where it exhihits 
a peak. Its sign depends on the filling factor difference hetween the two layers. 
In the hallistic regime Re » d (Re denotes the cyclotron radius and d the 
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spacing between the two layers), the sign turns out to be in agreement with 
experiment. 

2 Previous Theoretical Work 

We briefly discuss previous theoretical work. Early theoretical work [9] on 
Coulomb drag in a magnetic field in the limit of high Landau levels showed 
that the magnetic field strongly enhances the Coulomb drag. More recent 
work [7] showed that Landau-level quantization can lead to sign changes in 
drag. However, the results obtained for the diffusive regime indicated that 
unlike the experimental observation, negative drag should be observed for 
equal filling factors in the two layers. None of these works can explain the 
observed non-monotonie temperature dependence. 

Ref. [7] started from an alternative picture for the drag conductivity which 
can be roughly thought of as follows. The fluctuations of the electron density 
of the active layer lead to a fluctuating electric potential which is seen by the 
passive layer. Due to the applied voltage in the active layer, these electric 
potential fluctuations are not fully isotropic in the wavevector q and thus 
induce a de current in the passive layer in nonlinear response. This argument 
shows that drag is related to the "nonlinear susceptibility" r( q, w) which, 
loosely speaking, gives the de current response to an electric potential c/J( q, w) 
in quadratic order, jdc = r(q,w)lc/J(q,wl 2 . (A more accurate, diagrammatic 
definition is given in the next section.) The diagrammatic approach (see be
low) shows that the anisotropic part of the electric potential fluctuations of 
the active layer is also related to r( q, w) of the active layer. As a result, one 
finds for the de drag conductivity the expression [10,11] 

(D) _ e (1) (2) 2 2 100 dw 
aij - l67rTS L -oo sinhz(w/2T)ri (q,w)rj (q,w)IU(q,w)i . 

q 

(1) 

where S denotes the area of the sample, T the temperature, and U ( q, w) the 
screened interlayer interaetion. 

In the limit in which the current response of the passive layer to the 
electric potential fluctuation generated by the active layer is local, one can 
argue [12,7] that the "nonlinear susceptibility" becomes 

da 
r(q,w) = 2 d(en). qlmll(q,w), (2) 

where II ( q, w) is the polarization operator of the layer, a the conductivity 
tensor, and n denotes the electron density. Inserting this into the expression 
for the drag conductivity which is related to the experimentally measured 
drag resistivity by PD = p(l)a(D) p(2) (here p(i) denotes the resistivity of the 
ith layer), one finds [7] that the drag resistivity, takes the form 

(D) (l) da(l) da(2) (2) 
P ""'P --p (3) 

dn dn 
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Here, the prefactor is positive. From this expression, we can read off the fol
lowing results: 
(1) Replacing the conductivity and resistivity tensors by their Drude form, 
assuming that the scattering time is independent of density, and using that in 
this case dajdn = ±ajn (the plus (minus) sign is valid for electrons (holes), 
respectively), we find that the drag resistivity is diagonal and its sign is in 
agreement with the simple arguments in the introduction to this paper. 
(2) Even for the Drude conductivities, a density-dependent scattering time 
results in a finite Hall drag, i.e., an off-diagonal contribution to the drag re
sistivity. 
(3) In the presence of a strong magnetic field, the longitudinal conductivity 
oscillates as a function of n due to the Shubnikov-de-Haas oscillations. This 
leads to sign changes in the drag resistivity as function of the density differ
ence between the layers. 
( 4) In strong magnetic fields, we ha ve Pxx « Pxy and in addition, the self
consistent Born approximation (SCBA) valid in the limit of high Landau 
levels yields that daxxfdn » daxyfdn, so that to leading order 

d (1) d (2) 
(D) "' (1) ayy ayy (2) (4) 

Pxx Pxy dn dn Pyx · 

Remarkably, since Pxy = -Pyx, this expression predicts that the drag resis
tivity is negative for equal densities. Thus, while the expression does exhibit 
sign oscillations as a function of filling factor differences between the two 
layers, the overall sign is in stark contrast to the experimentally observed 
positive sign for equal filling factors. 

Thus, we have to go beyond the local, diffusive limit discussed in this 
section in order to understand the experiments. The corresponding diagram
matic calculation for the ballistic regime has recently been performed by us [8] 
and is sketched in the next section. We will see that this calculation resolves 
the discrepancy with experiment found here. 

3 Diagrammatic Theory 

Our considerations [8] are based on the Kubo approach to Coulomb 

drag [10,11] which expresses the drag conductivity a[fl(Q, il) in terms of 
a current-current correlation function, 

a[fl (Q, .n) = ~S fooo dt eint \ [j?H (Q, t), j?) (Q, O)]). (5) 

where i, j la bel the components of the drag conductivity tensor, Q, .n denote 
the wave vector and frequency of the applied field, S is the area of the sample, 
and jil) denotes the ith component of the current operator in the lth layer. 
The de drag conductivity follows by taking the limit 

a(D) = a(D)(Q =O .n----> O) (6) 
'J 'J , . 
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Fig. 1. Diagrams for the drag conductivity and for the triangle vertex r( q, w) 

Considering the diagrams in Fig. 1, one obtains Eq. (1) for the de drag con
ductivity [11,10]. The triangle vertex r(q,w) takes the explicit form r = 
r(a) + r(b) with the two contributions 

() J dE E+W { · + · + r a (q,w) = 41ri tanh ""2Ttr vQ+(E + w)etqrg (E)e-tqrg (E + w) 

- vQ-(E + w)eiqrg-(E)e-iqrg-(E + w)} + (w, q-+ -w, -q) (7) 

r(b) (q w) = J ~(tanh E + W - tanh _..:__) 
' 47ri 2T 2T 

xtr { vg- (E + w)eiqr[g- (E) - g+(E)]e-iqrg+(E + w)} 
+(w, q-+ -w, -q) (8) 

Here, g± ( E) denotes the advanced/retarded Green function for a particular 
impurity configuration. 

We perform the average over the white-noise impurity potential, charac
terized by (V(r)) =O and (V(r)V(r')) = (1/27rvoTo)8(r- r'), within the self
consistent Born approximation (SCBA) [13]. (v0 and To denote the density 
of states and the elastic scattering time at zero magnetic field, respectively.) 
This approximation which neglects diagrams with crossing impurity lines, 
can be shown to give the leading contribution when the Fermi energy Ep is 
in a high LL with LL index N » 1 [14]. 

3.1 The Triangle Vertex 

In the ballistic regime for well-separated Landau levels, we can expand in 
three small parameters simultaneously. The parameter r /nwc « 1 describes 
the fact that the LLs are well separated. Here r denotes the broadening of the 
LL and Wc is the cyclotron frequency. The limit of high LLs allows us to treat 
1/N « 1 as a small parameter. Finally, the ballistic regime is characterized 
by the small parameter 1/qRc « 1. 

In the leading order in all three parameters, the following simplifications 
can be made: (1) There is no vertex correction due to disorder of the vector 
vertex in r. This is actually generally true for white-noise disorder. (2) There 
are also no vertex corrections of the scalar vertices due to the small parameter 
1/qRc « 1. (3) Two of the three Green function can be evaluated in the 
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Nth LL in which the Fermi energy resides. One Green function must be 
evaluated in a neighboring LL N ± 1 since the velocity operator, entering 
at the vector vertex, has nonzero matrix elements between neighboring LLs 
only. ( 4) The matrix elements associated with the vertices can be evaluated 
in the semiclassical approximation due to N » 1. 

Remarkably, at this order we find that there is an exact cancellation be
tween the contributions r(a) and r(b). This cancellation requires us to go 
beyond the leading order to find the relevant expression for the triangle ver
tex. Since all three small parameters are of comparable magnitude, we need 
to look for the leading correction in each of them separately. 

The leading correction in the ballistic parameter 1/qRc requires to re
tain the vertex corrections to the scalar vertices. Within SCBA, the vertex 
corrections arise from impurity ladders dressing both scalar vertices. We find 

(9) 

Here, we introduced a superscript on r( q, w) in order to distinguish this con
tribution from other contributions computed below. Note that this is a purely 
longitudinal contribution to r (i.e., parallel to q) which changes sign at the 
center of the LL. 

Corrections of order r /hwc can arise from two sources: (1) The Green 
functions adjacent to the current vertex are evaluated in Landau levels dif
ferent from N. The Green function between the scalar vertices must still be 
evaluated in the Nth Landau level because Gt- G:;; rv Tj('hwc)2 for n f. N. 
(2) The diagrams giving the leading contribution can be evaluated more accu
rately, keeping corrections in rjnwc. We may now neglect vertex corrections 
at the scalar vertices because we consider the leading order in qRc » 1. 

It turns out that the first contribution vanishes for both r(a) and r(b). 

Considering the second contribution, it turns out that it still gives a vanish
ing contribution to the longitudinal triangle vertex, due to the cancellation 
between r(a) and r(b) described above. However, the transverse contribution 
to r(b) no longer vanishes when considering corrections in r j'hwc. In this way, 
we obtain the contribution 

r(T/Iiwc)(q w) = -q X z8wRc 
' 7r2f2 

(E-EN)[r2 -(E-EN) 2 ] T( R)J( R) x r 4 "0 q c 1 q c 
Wc 

(10) 

to the triangle vertex. This is a transverse contribution to r which also 
changes sign in the center of the LL. 

Finally, we consider the contribution to r due to terms of order q/kF 
relative to the leading order. Such terms arise from a more accurate treatment 
of the matrix elements involved in the scalar vertices, keeping corrections of 
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order 1/N in the arguments of oscillatory terms. These corrections arise only 
for the contribution r(b) and one finds 

r (qfkp) --. 4w r 2 - (E- EN )2 J.2( R ) 
- z x q 1f2 r4 o q c . 

This expression can also be rewritten as 

r(qfkp) = -Z X q 20"xyimJI(q,w) 
n 

(11) 

(12) 

with the polarization operator II( q, w) for the ballistic regime [cf. Eq. (15) 
below] and the Hall conductivity O"xy = en2 j B- (e2 j1r21i)N(r /1iwc)[1- (E
EN )2 j r 2 j312 in SCBA. This is a high-magnetic field analog of the conven
tional contribution to r [3] and does not change sign in the center of the 
LL. 

3.2 Screened Interlayer Interaction 

In this section, we briefly summarize the results for the screened interlayer 
interaction. For q small compared to the Thomas-Fermi screening wave vec
tors r;,z,o = 47re2vz,o (l = 1, 2 labels the layer and vz,o denotes the zero-field 
density of states per spin of layer l), the screened interlayer interaction can 
be approximated as [11] 

U( ) 1re2q 2v1 o 2v2 o qw"' , , 
' - r;,l,Or;,2,o sinh(qd) li1(q,w) li2(q,w) · 

(13) 

Here, d denotes the distance between the layers. The polarization operator 
of layer l is denoted by llz ( q, w). 

In the ballistic regime qRc « 1, for w « r, the real part of the polariza
tion operator takes the form 

ReJI(q,w) = 2vo + 2v(E)[Jo(qRc)f (14) 

Here, the second term arises from contributions of the Nth LL, while the 
first term [15] arises from Landau levels n =/= N. The imaginary part of the 
polarization operator takes the form [16] 

( ) 2wwc [ (E- En?] 2 Imli q,w = 2vo 1rT2 1- r2 [Jo(qRc)] (15) 

Note that Imli « Reli. 

3.3 Results for the Drag Resistivity 

In this section, we summarize our results for the drag resistivity based on the 
formalism sketched above [8]. In strong magnetic fields, the Hall conductivity 
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Pxy dominates over Pxx· Therefore, using Eq. (1), the drag resistivity p~~) '::o:' 

(1) D (2) b Pxy ayyPyx can e expressed as 

D B B 1 100 dJ.,; 
Pxx = - en1 en2 81r -oo sinh2 (w/2T) 

x j (~:~2 F~ 1l(q,w, B)F~2l(q,w, -B)IU(q,wW. (16) 

A careful analysis shows that at low temperatures, T « r, the contribution 
of r(r(hwc) to p(D) dominates. Performing the remaining integrals yields the 
final result 

(17) 

for the drag resistivity of identicallayers. Thus at low temperature T « r, 
the drag resistivity scales with magnetic field and temperature as pflx cx: 
T2 B ln B, which compares nicely to the empirical scaling reported in [ 6], 
Pflx cx: (nj B)-2·7 f(T / B), with f(x) "'x2 • 

For different filling factors ( or densities) in the two layers, the cyclotron 
radii of the two layers are no longer the same. If the cyclotron radii Re of the 
two layers are slightly different, such that 8Re/d « 1, the above calculation 
fully applies, and the result is obtained by the replacement 

( E ~~N r [1 - (E -r~N)2r 

~ (E~EN [1- (E-r~N)2])1 ( ... )2 (18) 

in Eq. (17). This yields an oscillatory sign ofthe drag resistivity. lmportantly, 
for equal layer densities the drag resistivity is positive, in agreement with 
experiment. This result is different from the result for the diffusive regime 
discussed above [7]. The origin of the difference between the diffusive and 
the ballistic regime is that in the former (latter), the leading term originates 
from a longitudinal ( transverse) contribution to r. 

If d « 8Re « Rer fwe, the calculation still applies if we replace in (17) 

ln -- ~ln -- . ( Re r) (Re r) 
d We 8Re We 

(19) 

For larger temperatures T » r, we find a number of different temperature 
regimes which are summarized in Fig. 2. For r « T « T* (regime II in 
Fig. 2), we find that the drag resistivity scales as 

PD cx: r-3 B 7 12 ln B 
XX (20) 
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I II III 
T 

IV 

Fig. 2. Schematic temperature depen
dence of drag for matched and mis
matched densities. In the latter case, the 
mismatch is chosen such that drag is neg
ative at low temperatures 

as function of B and T. This contribution arises from rCrf1iwc). The upper 
limit of the temperature interval is given by T* :::::: r(F/wc)kpd. For even 
higher temperatures, the conventional contribution r(qfkp) dominates and 
the drag resistivity becomes positive. Specifically, we find that the drag re
sistivity scales as p{}x cx r-1B 712 forT* « T « Wc (regime III in Fig. 2) 
and 

D 1 1 1 ( T ) 2 
(Wc) 2 1/2 

Pxx '"" e2 (kpa)2 (/î,Rc)2 Ep r cx T B . (21) 

for even higher temperatures T » Wc (region IV in Fig. 2). 

4 Summary and Outlook 

Experimental studies of drag in high Landau levels have given a number of 
surprises, including negative drag and a non-monotonous temperature de
pendence. Earlier theoretical work had led to some understanding of the 
possibility of sign changes of drag in this regime, but the detailed predictions 
for the sign did not agree with experiment. In this contribution, we sketch our 
results for Coulomb drag in high Landau levels, obtained in the framework of 
a diagrammatic calculation. Our calculation treats the interlayer interaction 
perturbatively and accounts for disorder in the self-consistent Born approxi
mation which is expected to become exact in the limit of high Landau levels. 
Focusing on the ballistic regime for well-separated Landau levels, we find 
that there are two types of contributions to the triangle vertex entering the 
expression for the drag resistivity which are associated with different sources 
for a particle-hole asymmetry. At high temperatures, the contribution aris
ing from the particle-hole asymmetry due to the zero-field electron dispersion 
dominates. This contribution is positive and increases with temperature. At 
lower temperatures, an anomalous contribution dominates which arises from 
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the particle-hole asymmetry associated with the Landau level spectrum. This 
contribution changes sign in a way which is consistent with experimental ob
servations. We close by mentioning that it would be interesting to apply the 
approach outlined here to the fractional quantum Hall regime close to half 
filling of the lowest Landau level. 

Acknowledgements 

We thank J.G.S. Lok, K. von Klitzing, A. Khaetskii, and Ady Stern for useful 
discussions. One of us thanks the Weizmann Institute for hospitality during 
the preparation of this manuscript (supported by LSF grant HPRI-CT-2001-
00114 and the Einstein Center). This work has been supported by the DFG
Schwerpunkt "Quanten-Hall-Systeme" (FvO, IVG, ADM), SFB 290 (FvO), 
as well as the "Junge Akademie" (FvO). 

References 

1. T.J. Gramila,etal., Phys. Rev. Lett. 66, 1216 (1991). 
2. U. Sivan, P.M. Solomon, and H. Shtrikman, Phys. Rev. Lett. 68, 1196 (1992). 
3. L.Zheng and A.H. MacDonald, Phys. Rev. B 48, 8203 (1993). 
4. X.G. Feng, et al., Phys. Rev. Lett. 81, 3219 (1998). 
5. J.G.S. Lok,etal., Phys. Rev. B 63, 041305 (2001). 
6. K. Muraki, et al., cond-mat/0311151 (2003). 
7. F. von Oppen, S.H. Simon, A. Stern, Phys. Rev. Lett. 87, 106803 (2001). 
8. LV. Gornyi, A.D. Mirlin, and F. von Oppen, in preparation (2004). 
9. M.C. B0nsager, et al., Phys. Rev. B 56, 10314 (1997). 

10. K. Flensberg, et al., Phys. Rev. B 52, 14761 (1995). 
11. A. Kamenev and Y. Oreg, Phys. Rev. B 52, 7516 (1995). 
12. B. N. Narozhny, 1. L. Aleiner, Ady Stern, Phys. Rev. Lett. 86, 3610 (2001). 
13. T. Ando and Y. Uemura, J. Phys. Soc. Jpn. 36, 959 (1974); T. Ando, ibid 37, 

1233 (1974). 
14. K.A. Benedict and J.C. Chalker, J. of Physics C 19. 3587 (1986). 
15. 1.1. Aleiner and L. Glazman, Phys. Rev. B 52, 11296 (1995). 
16. A. Khaetskii and Yu. Nazarov, Phys. Rev. B 59, 7551 (1999). 



Part IV 

Quantum Dots, Wires and Rings 



Applications of Adiabatic Passage 
in Solid-State Devices 

Jens Siewert1 and Tobias Brandes2 

1 Institut fiir Theoretische Physik, Universitat Regensburg 
93040 Regensburg, Germany 

2 Department of Physics, UMIST 
Manchester M60 lQD, UK 

Abstract. Coherent population transfer by adiabatic passage is a well-known 
method in quantum optics. This remarkable technique which is based on simple 
ideas has remained largely unknown to solid-state physicists. Here we provide an 
introduction to the basic principles of this method and discuss also some applica
tions in solid-state systems. 

1 Introduction 

Traditionally solid-state physics is focused on systems with quasi-continuous 
energy spectra for the various elementary excitations present in macroscopic 
solids. During the past decade, however, the successful development of nano
technology has made it possible to study devices below the micrometer scale, 
to manipulate single charges and fluxes, or to build small electrica! and me
chanical resonators. The typical energy scales for such devices are, say, on 
the order of 0.1 ... 1 Kelvin and therefore much larger than the smallest tem
peratures that can be reached in an experiment. Consequently, the discrete 
nature of the energy spectrum needs to be taken into account in order to 
understand the behavior of these devices. 

Another interesting aspect of solid-state systems at the nanoscale is that 
they may exhibit quantum coherence phenomena. These new effects have at
tracted significant attention in the recent past. Controlling quantum coher
ence in solid-state nanodevices is one of the major objectives in present-day 
research. Achievement of this goal would make it possible to study quantum 
dynamics on a macroscopic scale, to provide better insight into the mecha
nisms of decoherence, and possibly to realize quantum information processing 
in practice. 

A consequence of this evolution is that methods used, e.g., in quantum 
optics become directly relevant also in solid-state physics. A particularly 
interesting technique is the so-called stimulated Raman adiabatic passage 
(STIRAP) that has been developed by Bergmann and co-workers [1,2]. This 
method can be used to change the quantum state of a system by controlling 
certain coupling parameters. The mathematics underlying this technique is 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 181-189 (2004) 
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t (J)e 

~ 
le> 

Ţ----------------· 

1 o> (J)q Il> 

Fig. 1. Three-level atom with 
two ground states IO), Il) cou
pled to an excited state le) via 
laser fields (1/2).fto exp ( -iv0 t), 
(1/2).ftl exp ( -iv1t). Note that 
there is no direct coupling between 
the states IO) and Il) 

rather simple and general such that it may apply to physically completely 
different situations. 

Until now, adiabatic passage has had only very few applications in solid
state devices e.g. [3,4,5,6]. However, one may hope that this method, due to 
its elegance and simplicity, will attract more interest and find new applica
tions to solid-state systems in the near future. In this contribution we provide 
a brief introduction to the basic principles of adiabatic passage. In Section 2 
we will explain population transfer in three-level atoms, as it is known from 
quantum optics. In Section 3, the method is 'translated' to a simple solid
state device, a superconducting Cooper-pair box with two islands. We will 
show that adiabatic charge transfer between the islands is possible in close 
analogy to the three-level atom. Finally, in Section 4 we will briefly discuss 
two advanced applications that are based on the technique of adiabatic pas
sage. In our opinion, these applications may serve to illustrate the enormous 
potential of the method in the field of condensed-matter physics. 

2 Adiabatic Passage in Three-Level Atoms 

In this section, we briefly discuss the basics of adiabatic passage. A more 
complete discussion ofthe underlying physics can be found, e.g., in the review 
articles Refs. [1,2] and in the textbook Ref. [7]. 

Consider an atom with a A-type three-level configuration as shown in 
Fig. 1. The long-lived ground states IO) and Il) (energies wo, w1) are coupled 
to an excited state le) ( energy we) via ( classical) laser fields with Rabi fre
quencies Do, D1. The laser frequencies are assumed to ha ve the same detuning 
L1 with respect to the atomic transitions 

L1 = (we - wo) - vo = (we- w1) - v1 . (1) 

If the state l~(t)) of the atom is written in the form 

l~(t)) = Ce(t)e-i(we-t:l)tle) + co(t)e-iwotiO) + cl(t)e-iwltll) ' (2) 
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the equation of motion for the system (atom + laser fields) in the rotating 
frame reads 

(1/2)(2,1 Ce + ilo Co + il1 CI) 

(1/2) ilo Ce 

(1/2) il1 Ce 

(3) 

where we have used the rotating-wave approximation and neglected finite 
lifetimes of the atomic levels. The corresponding Hamiltonian written in the 
hasis {le), IO), Il)} is 

H = ~ [~~ ~o ~11 
2 ill o o 

The eigenenergies of this Hamiltonian are easily found to he 

E 0 = O and E± = ~ ( L1 ± J .12 + ilg + ilf) . 

(4) 

(5) 

Note that one of the two zero diagonal elements of the Hamiltonian (4) sur
vives independently of the couplings ilj and the offset .1. The corresponding 
eigenstate (which is not the ground state) reads 

o 1 
I<P) = Jilg+ilf ( il1 IO)- ilo Il)) . (6) 

The remarkahle property of this state is that it does not contain an admixture 
of the hasis vector le). Therefore it cannot decay hy spontaneous emission 
from le) and is usually called a 'dark state'. The direction of I</J0 ) in the 
subspace {10), Il)} is given hy the (possibly complex) coupling parameters ilj. 

Now consider the case of weakly time-dependent coupling parameters. If 
the inverse characteristic scale of this time dependence is smaller than the 
level spacing ileff of the Hamiltonian (4) 

fl. 
ilJ «: ileff "" lilj 1 

J 

(7) 

the adiahatic theorem guarantees that a given state follows the time evolution 
of the coupling coefficients. Consequently, the dark state can be rotated in 
the subspace { IO), Il)} by slowly changing the values of the couplings. Again, 
this is remarkahle as the quantum state can he controlled hy varying classical 
system parameters. 

Population transfer from the state IO) to the state Il) can he achieved hy 
applying the so-called counterintuitive scheme. The system is prepared in the 
state IO) at vanishing couplings. Switching on the laser 1 to a finite il1 does 
not affect the state of the system. Now, also the laser O is slowly switched 
on (finite il0) while il1 is turned off. As can he immediately read off Eq. (6) 
the dark state I</J0 ) starts to rotate towards the state Il). At the end of the 
switching procedure we have il1 =O, finite ilo, and the final state equals Il). 
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c 

Fig. 2. Circuit for a Cooper-pair box with two islands. For simplicity we choose 
equal gate capacitances C9 and also equal junction capacitances C. The system is 
operated in the charging regime Ee » EJj· The A scheme can be recognized by 
looking at the position of the excess Cooper pair (for a detailed explanation, see 
text): IO) = pair in the left island, Il) = pair in the right island, le) = pair in the 
lead 

3 Analogy for a Cooper-Pair Box with Two Islands 

Our aim is to show that Hamiltonians similar to Eq. (4) can be 'tailored' 
in solid-state devices. As an example we consider a superconducting Cooper
pair box with two islands. The (single-island) Cooper-pair box is a well-known 
system as it is a promising candidate for the practical realization of a solid
state qubit (see, e.g., [8] and references therein). 

The circuit of a two-island Cooper-pair box is shown in Fig. 2. The super
conducting islands are coupled via tunable Josephson junctions to a (large) 
superconducting lead. The SQUID-loop layout of the junctions makes it pos
sible to control the coupling energies EJ1, EJ2 by means of the external 
fluxes ch, 1/>2 • The electrostatic potentials of the islands can be changed 
through the gate voltage sources V9 j (j = 1, 2) which induce offset charges 
nxj = Cgj V9 j /2e on the islands (in units of Cooper-pair charges ). 

Let us calculate the energy of the circuit in Fig. 2 according to classical 
electrostatics. We assume C91 = C92 = C9 and C1 = C2 = C and abbreviate 
CE = 2C + 2C9 . Then the electrostatic energy can be written in terms of the 
number of island charges nj (more precisely: excess charges) as 

E(n1, n2) Ec(nl- nxi)2 + Ec(n2- nx2)2 , (8) 

-----+ Ec(N- Nx)2 + Ec[(nl - n2)- (nxl- nx2)]2 + const. 

where Ee = (2e)2 /(2CE) denotes the charging energy scale. In the second 
line we ha ve written N = n 1 + n2 for the total charge number on both islands 
(and correspondingly Nx = nxl + nx2)· Observe that the number ~f island 
charges nj are discrete variables. 
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Assume we choose Nx c:::: 1/2. Then, the charge states with the lowest 
electrostatic energy correspond to a total island charge of N = O and N = 1. 
If we further put nxl = nx2 the charge states with nxl = 1, nx2 = O (and, 
correspondingly, nx1 = O, nx2 = 1) ha ve the same energy. 

In summary, we have obtained that, given the offset charges mentioned 
above, the three charge charge states with the lowest electrostatic energy are 
IO) with "one charge on island 1, no charge on island 2", Il) with "no charge 
on island 1, one charge on island 2", and le) with zero excess charge on both 
islands 1 and 2. Ali other charge states have energies that are on the order 
of Ee higher. 

Now we include also Josephson tunneling in our discussion. The device is 
to be operated in the charging regime, that is 

(9) 

If we are interested in the low-energy dynamics it is sufficient to consider only 
the lowest-lying charge states and the relevant Josephson couplings. This is 
in complete analogy with the reasoning for the one-island Cooper-pair box 
in Ref. [8]. The resulting Hamiltonian that describes the quantum dynamics 
of the circuit in Fig. 2 is 

H = t'(O, O) le) (el + t'(l, O)IO) (OI + t'(O, 1) Il) (li -
-(EJI/2)(1e)(OI + IO)(el)- (EJ2/2)(1e)(ll + ll)(el) , (10) 

where the first line describes the charging part discussed above, and the 
second line is the tunneling Hamiltonian in the three-dimensional subspace. 
As it is possible to choose t'(l, O) = t'(O, 1), we see that the Hamiltonian 
Eq. (10) has exactly the same structure as the Hamiltonian Eq. (4) of the 
three-level atom in the rotating frame. 

From the mathematical equivalence of the Hamilton opera tors in Eqs. ( 4) 
and (10) we conclude that an adiabatic population transfer as described in 
Section 2 is possible also in the two-island Cooper-pair box. Here, switching 
the coupling parameters means to vary the Josephson tunnel couplings by 
tuning the local fluxes P1, P2. Physically, the population transfer corresponds 
to moving the excess Cooper pair from island 1 to island 2. 

4 Solid-State Applications of Adiabatic Passage 

In this section, we will illustrate further applications of adiabatic population 
transfer in solid-state devices. It is evident from these examples that the 
method provides unexpected solutions to interesting problems, therefore one 
might hope that it finds a wider range of condensed-matter applications in 
the future. 
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4.1 Non-abelian Holonomies by Sequences 
of Adiabatic Population Transfers 

It is certainly an interesting problem to demonstrate the existence of geomet
ric phases and to measure them quantitatively [9]. Numerous manifestations 
of geometric phases in physics are so-called Berry phases [10]. This phase 
occurs when a non-degenerate quantum state carries out a cyclic evolution 
due to cyclic adiabatic parameter changes of the Hamiltonian. 

The generalization of the Berry phase to degenerate states is the non
Abelian holonomy [11]. Consider a quantum system which depends on an 
n-tuple of parameters {>.1, ... , An} (external fields, etc.), the control man
ifold. Moreover, let the system have a degenerate subspace which remains 
degenerate for any parameter point of the control manifold ( this is a rather 
non-trivial assumption). We prepare the system in a state that is an element 
of the degenerate subspace and perform a cyclic adiabatic evolution of the 
Hamiltonian along a closed contour in the control manifold. 

While a non-degenerate state returns to the initial state ( times a phase 
factor) at the end of the cyclic evolution (a consequence of the adiabatic the
orem), a state in the degenerate subspace will, in general, experience a rota
tion U within the degenerate subspace. This rotation is called a non-Abelian 
holonomy. Mathematically U is given by a path-ordered integral along the 
contour C 

U = P exp ix d.A (11) 

where x is the (matrix-valued) Wilczek-Zee connection [11]. In general this 
expression is rather difficult to evaluate. Therefore, it is an interesting ques
tion whether one can find contours in the control manifold for which one can 
immediately see the corresponding holonomy U. This is of relevance also for 
an experimental demonstration of non-Abelian holonomies. 

A dia batic passage provides an answer to this question that has been found 
in the context of holonomic quantum computation [12, 13,5]. Consider a four
level scheme with states le), Il), 12), 13) (see Fig. 4.la) where the control 
manifold is given by the coupling parameters {J1, h, J3}. This system can be 
realized, e.g., in a superconducting nanocircuit with three islands in analogy 
with the circuit in Fig. 2 (see also Ref. [5] where a similar system has been 
studied). 

It is easy to show that this system has a two-dimensional degenerate 
subspace for any parameter configuration in the control manifold. The system 
is prepared in the state Il) and J1 =O, J2 = .:1, h =O. Now we perform a 
3-step sequence of adiabatic passages ( cf. also Fig. 4.1 b): 

1st step: switch off J2 while J1 is switched on 
---+state of system changes Il) ---t 12) 

2nd step: switch off J1 while h is switched on 
---+ state of system does not change 
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le> 

Il> 12> 13> 
, ..... ---...... .. ... -- ... 

, .. , ' 
: lst step :. ' 3rd step ~ 

(b) J 
3 

Fig. 3. (a) Four-level scheme for the generation of non-Abelian holonomies. The 
energies of the levels (i.e., the diagonal elements of the 4x4 Hamiltonian analogous 
to Eq. (4)) are Ee= e and E1 = E2 = E3 =O. {b) Contour in the control manifold 
described in the text. The starting point is h = h = O, J2 finite 

3rd step: switch off h while J2 is switched on 
~ state of system changes 12) ~ 13) 

We see that, while a closed contour is described in the control manifold, 
the state of the system is rotated from state Il) to state 13) (possibly times 
a phase factor). That is, we have found a simple non-Abelian holonomy which 
can be generated experimentally in a straightforward manner. 

4.2 Coupled Quantum Dots 

Another solid-state application is the realization of dark states and adiabatic 
passage in coupled quantum dots. The original proposal [3] with two coupled 
quantum dots in the strong Coulomb blockade regime is actually quite close 
to three-level systems in atoms, with the additional possibility to test the 
effect (and its modifications) in electronic transport, cf. Fig. 4. The dark 
state Eq. (6) appears in the form of a sharp anti-resonance in the stationary 
current through a double dot as a function of the 'Raman detuning', i.e. the 
detuning difference of the two classical laser ( or microwave) fields. The half
width of the anti-resonance can then be used to extract valuable information, 
such as the relaxation and dephasing times of tunnel coupled dot-ground state 
superpositions, from transport experiments. 

Using two time-dependent Stokes and pump pulses, an extension of the 
counterintuitive STIRAP scheme has subsequently been suggested for this 
configuration [3], taking into account a finite decoherence rate 'Y due to, e.g. 
electron-phonon coupling in the dots. In principle, 'Y can be obtained from 
monitoring the time-dependent electronic current through the dots, which 
however is quite weak for small "(, when the dot is essentially trapped in the 
dark superposition of IO) and Il). An alternative way is to apply a second 
pair of simultaneous pulses with amplitude ratios that give either zero or 
full current in the coherent case 'Y = O. The deviation from the 'zero/full' 
current situations then gives rise for a current 'contrast' from which 'Y can 
be extracted. 
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1 o ) 

T 

Fig. 4. Dark states and STIRAP 
through two tunnel (T) coupled 
dots in the Coulomb blockade 
regime with hybridized states IO), 
Il) . Electrons tunnel in from the 
left, are photo-pumped to the ex
cited state le), and tunnel out to 
the right 

Another adiabatic scheme that completely avoids the use of lasers or mi

crowaves has been introduced in quantum dots which are coupled by slowly 

varying static tunnel barriers. In fact , the rotating wave approximation in 

the original (optica!) population transfer scheme leads to time-independent 

( or slowly parametric) Hamiltonians like Eq. ( 4), where fast terms are al

ready transformed away. This makes it obvious that one can start from time

dependent tunnel couplings right from the beginning. In the simplest realiza

tion [4], one considers three single level dots L, C, Rin a line, with two time

dependent couplings Ti(t) between C and i = L, R which are then switched 

on and off with a time-delay as in the STIRAP scheme. The resulting adi

abatic transfer of charge from the left to the center to the right can then 

essentially be understood in terms of level-crossings of the ( instantaneous) 

three eigenvalues of the energy. If the tunnel coupling remains small but fi

nite in the 'off' periods, these level crossings become anti-crossings. Already 
for the two-level system in a double quantum dot, one realizes that one ac

tually has to deal with ( dissipative) Landau-Zener tunneling between curves 

on energy surfaces in the parameter space of the problem [14]. This type of 
'pumping', which occurs in Hilbert spaces that are essentially cut down to 

very small dimensions due to strong correlations, is the opposite limit of the 
'usual' adiabatic pumping in large, non-interacting mesoscopic systems [15]. 

5 Conclusions 

We have outlined the basic ideas of adiabatic passage and severa! examples of 

its application in solid-state devices that can be realized in superconductor 

as well as in semiconductor systems. The examples showed that adiabatic 

passage-like techniques may be used to generate simple charge transfers, to 

detect non-Abelian holonomies and to control charge transport properties (in 

particular also to design an alternative kind of charge pumps). In our opinion, 
it is obvious even from these simple examples that the method of adiabatic 
passage has significant potential for applications in solid-state physics and 

deserves appropriate attention also in this field. 
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Abstract. Among other systems quantum dots have been considered as one of the 
prime candidates for a solid state quantum information processing that is scalable 
up to a large number of quantum bits. After some general considerations we focus 
here on an essential building block of a quantum processor, a quantum gate for 
entangling the states of two quantum bits. A pair of coupled quantum dots could 
be used for such gating purposes. To that effect we study the suitability of vertically 
correlated lnAs/GaAs quantum dot pairs fabricated by self-assembly. The exciton 
photoluminescence shows a characteristic splitting of the quantum dot shells, which 
hints at a tunnel coupling of the dots. This coupling has been confirmed by fine 
structure studies, in which distinct anticrossings are observed in the magnetic field 
dispersion. These avoided crossings would not occur if the two dots were decou
pled. By applying an electric field along the molecule axis we demonstrate that 
the molecule coupling can be controlled, which is a prerequisite for an entangle
ment creating interaction of controllable strength between quantum bits. However, 
four-wave mixing studies show a strong shortening of the exciton dephasing in the 
molecules as compared to quantum dots which appears to be problematic for ap
plication of excitons as the genuine bits in quantum information processing. Thus 
excitonic complexes with their possibility to be controlled by ultrashort laser pulses 
may be useful only as intermediate states in schemes, where the quantum storage 
rests on spin degrees of freedom, but for manipulating spin is swapped into charge 
in form of charged excitons. 

1 Introduction 

During the last decade a lot of effort has been invested in developing semi
conductor quantum structures, in which carriers are three-dimensionally con
fined [1]. The fabrication ofthese quantum dot systems has reached a remark-

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 191-211 (2004) 
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able level of perfection. Motivation for these activities has come both from 
applications as well as from basic physics. One example has been the perspec
tive to obtain optoelectronic devices such as lasers with an unprecedented 
performance, concerning threshold current, for example. Further, quantum 
dots might also allow to enter new wavelength ranges for light emitting de
vices. 

In spectroscopic studies often a behavior is observed, which has strong 
similarities to that observed for atoms found in nature. It is this similarity, due 
to which quantum dots often are termed artificial atoms. It is also the reason, 
why quantum dots have attracted considerable attention from fields, which 
originated from atomic physics: quantum optics [2] and quantum information 
processing [3]. Their potential implementation in a solid state environment 
might offer the possibility to realize devices in which ultimately quantum 
effects are exploited. 

One of the most prominent examples, for which a lot of progress has 
been made during recent years, is the single photon emitter [4]. Typically 
single photons are created by attenuation of intense laser pulses which for 
obvious reasons leads to a considerable uncertainty of the photon occupa
tion number in the 'pulse' after attenuation. Here quantum dots appear to 
be very attractive, since pulsed injection of electron-hole pairs (either opti
cally or electrically) in combination with spectral filtering of the emission 
offers the chance of efficient single photon creation. Indeed single photon 
generation and creation of non-classicallight has been demonstrated now in 
a large number of experimental studies involving correlation spectroscopy. 
After these basic demonstrations, focus has shifted towards optimizing the 
performance of these emitters such as increasing operation temperature and 
emission efficiency. 

But this might form only the start of the development of quantum op
toelectronic solid state devices. Other examples are sources of entangled 
photons or squeezed light that could become important for lithography, mi
croscopy, tomography or metrology. The development of corresponding de
vices still will require a lot of research. But also appliances which are common 
in everybody's life such as light emitting devices might benefit from quantum 
optics: One example is the precise control ( enhancement or de-enhancement) 
of spontaneous emission of an optically active medium, that is placed in a res
onator [5]. For this purpose various types of resonators which allow to contine 
light in different dimensionalities are being developed like photonic crystal 
defects, micropillars or microdisks. 

Closely related to these problems from quantum optics are the tasks that 
are addressed in quantum information processing which comprises the fields 
of quantum cryptography, quantum teleportation or quantum computation 
all of which rely on encoding of information in form of quantum bits, which 
are two-level superspoitions alO> +,811 >.For example, in cryptography the 
information to be transmitted could be encoded in the polarization states of 
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a stream of single photons. For pratical realization one obviously needs the 
aforementioned single photon sources. 

Cryptography and teleportation rely on a modest number of quantum 
bits only, so that they may be more readily implemented than quantum 
computation, for which a large number of bits is required in order to solve 
tasks of practica! relevance such as the factoring of large numbers or the 
search of large data bases. For the latter two examples it has been shown that 
quantum computers could solve these tasks with a speed that excels that of 
problem solution on a classical computer by orders of magnitude. This speed 
advantage relies on the entanglement of quantum bits, which simply speaking 
is the establishment of a controlled interaction among them, so that they are 
no longer individually addressed during computation, but a massive parallel 
processing becomes possible. 

However, the road toward a quantum computer is extremely challenging 
as demonstrated by the fi ve prerequisites defined by David di Vincenzo, which 
are shortly summarized here: well defined quantum bits have to be defined (1) 
which can be combined in large numbers (scalability). The quantum bit states 
can be initialized, for which they need tobe decoupled (2). The decoherence 
time during which the quantum information is retained must be long enough 
to allow for coherent processing (3). Quantum gates must be realized which 
allow for entangling quantum bits and performing the parallel processing ( 4). 
And finally, after the processing has been done, it must be possible to read 
out the quantum result (5). 

Many proposals for solid state quantum computing involve semiconductor 
quantum dots due to their similarity to two-level systems, other extremely 
prospective candidates might be superconductors. One of the biggest chal
lenges in solid state systems is decoherence since coupling of the quantum 
processor to the environment beyond the degree necessary for manipulation 
purposes can hardly be avoided. Irrespective of the scheme to be implemented 
it seems clear already now that a quantum processor must be operated at 
cryogenic temperatures, otherwise thermal excitations will cause a too fast 
decoherence. We will also address the decoherence issue here, but mostly we 
will focus on point (4), the realization of an optically operated quantum gate 
based on quantum dots. Optica! operation appears to be very attractive for 
proposals, in which presence and absence of an exciton (an electron-hole pair 
excitation) in a quantum dot defines the quantum bit. Such schemes could 
benefit from the possibility to perform coherent manipulation by ultrafast 
spectroscopy techniques on a sub-ps time scale, while the dephasing occurs in 
the ns-range [6]. Recent studies have demonstrated exciton Rabi-oscillations 
within a few ps [7]. But how could agate be realized with excitons? 

The simplest gating unit one can imagine is a pair of coupled quantum 
dots, a so-called quantum dot molecule. If the coupling strength can be con
trolled and in particular switched off, quantum bit excitons might be injected 
in each of the quantum dots independently. By re-establishing a coupling, 
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an entanglement of controllable strength might be created. Thus coupled 
quantum dots might form the basic building block of a quantum gate. For 
this purpose, the positions of the two dots relative to each other need to be 
controlled precisely. Here we focus on quantum dot molecules fabricated by 
self-assembly. We study the exciton states in these structures in detail and 
provide a spectroscopic proof for the tunnel coupling of the dots. We then 
aim at a control of the coupling between the dots through application of an 
electric field along the molecule axis. And finally we address the question 
whether the decoherence properties of the excitons are good enough to use 
them as the genuine quantum bits. 

2 Coupled Quantum Dot Structures 

Stransky - Krastanow growth seems ideally suited to create quantum dot 
molecules which fulfill the described requirements of a pair of correlated dot 
structures which shall serve as quantum gate. When growing two layers of 
dot structures in close vicinity, the strain that surrounds a quantum dot in 
a first, lower lying layer enforces the location of a second dot on top of the first 
one [8]. The relative positions are therefore well defined. An example of such 
a coupled dot structure is shown in the transmission electron micrograph 
in Fig. 1. Here the Stransky-Krastanow growth scheme was extended by 
a so-called Indium fiush which allows for a shape engineering of the dots. 
When using the conventional scheme, the size of the dot in the second layer 
is considerably larger than that of the dot in the first layer which might 
aggravate a tunnel coupling of the dots. In order to make them as similar 
as possible, the In-fiush was applied, by which the dot geometry is changed 
from a dome to a disk shape by razing off the top of the dome [9]. In this way 
also the penetration of carriers through the layer-shaped barrier between the 
dots is facilitated. 

Samples with different barrier widths d were prepared, which were later
ally patterned by lithography for isolating single molecules for spectroscopic 
purposes. The available barrier widths were 4, 5, 6, 7 and 8 nm as well as 
16 nm as a reference for a double dot sample, for which tunnel coupling is 
negligible. Also a single quantum dot layer sample was available for reference 
purposes. Spectroscopic studies performed on single such dots demonstrate 
that the dots are to a good approximation rotationally invariant around the 
heterostructure growth axis. 

From microscopy studies a high degree of double dot formation is found 
up to barrier widths of more than 10 nm. Whenever there is a dot in the first 
layer, there appears also a dot in the second layer. For the narrow barrier 
samples ( d = 4 or 5 nm) the vertical correlation of the two dot structures is 
very good, as exemplified in Fig. 1. No lateral shifts of the dot positions rel
ative to each other are observed. This becomes different for the samples with 
larger barriers between the two dot layers, for which strain release aggravates 
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Fig. 1. Transmission electron micrograph of 
a self-assembled quantum dot molecule with 
a nominal InAs/GaAs material composition 
(courtesy of J.P. Mc Caffery, NRC Ottawa) . 
The height of the dots is 1- 2 nm, while their 
diameter is 15- 20 nm. The width of the bar
rier between the quantum dots is 4 nm, as 
measured from wetting layer to wetting layer, 
so that the effective barrier width is 2- 3 nm 
only [10] 

vertical dot correlation. For example for the samples with barriers of 7 and 
8 nm a lateral displacement up to a few nm is observed for some double dot 
structures. For other structures stiU an almost perfect correlation of the dots 
is found. For the 16 nm barrier the displacement may be even larger. 

3 Exciton States in Quantum Dot Molecules 

lf the two quantum dots are coupled by tunnelling, a splitting of the quantum 
dot shells into bonding and antibonding orbitals is expected. Clear indications 
for that are found in photoluminescence studies of arrays of quantum dot 
molecules in a 5 !-1-m wide mesa structure (top trace in Fig. 2). A splitting 
of the emission corresponding to the s-shell in quantum dots by about 25 
me V is observed [10]. This observation is consolidated by spectra taken on 
smaller mesa structures. For 600 and 300 nm wide structures, two emission 
bands consisting of several sharp emission lines are observed. When studying 
the smallest available mesa with a size of 80 nm, only two split spectrallines 
appear, which we attribute to emission from 'bonding' and 'antibonding' 
exciton molecule orbitals, respectively. 

When performing such studies for the different molecule samples, we find 
a systematic increase of the splitting with decreasing barrier width [10,11] . 
The energy splittings of the s-shell and the p-shell versus barrier width are 
shown in Fig. 3. The data represent the values obtained by averaging many 
studies like those shown in Fig. 2. For narrow barriers large splittings of 30-
40 me V are observed. The splittings for the p-shell are larger than those for 
the s-shell, since the p-shell states have a stronger penetration through the 
barrier, resulting in a larger tunnelling matrix element. 

The picture of bonding and anti-bonding molecule orbitals is borrowed 
from a single partide model, while in our studies we investigate exciton 
states formed by an interacting electron-hole pair. Therefore it is necessary 
to take a closer look at these exciton states. For this purpose we have devel
oped [10,11] a simple model which captures the essential physics of tunnel 
coupling, while neglecting complications that might arise from details of the 
molecule geometry or the semiconductor hand structure, in particular that 
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Fig. 2. Photoluminescence spectra at T = 
2 K of mesa structures with varying lateral 
sizes, that were prepared on an InAs/ GaAs 
quantum dot molecule sample with a d = 5 
nm wide GaAs barrier [10] Energy[eV] 
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Fig. 3. Barrier width dependence of the energy 
splittings between the exciton molecule shells, that 
arise from splitting of the s- and p-shells in t he 
quantum dots [10] 

of the valence hand. For quantitative descriptions this model certainly has to 
be refined. 

We start by neglecting Coulomb interaction: Electron and hole can be 
distributed in four different ways in the molecule, as shown in Fig. 4. They can 
be located on the same quantum dot ( upper panels) or on opposite quantum 
dots (lower panels) . When indexing the lower (upper) dot by 'O' ('1 '), these 
electron-hole states can be written as IO, O > and Il, 1 > for the first two 
configurations and as IO, 1 > and Il, O > for the other two configurations, 
Here the first (second) index gives the position of the electron (the hole) . 
For being optically active, electron and hole have tobe at the same position. 
Therefore 10, O > and Il , 1 > are optically active states, while 10,1 > and 
Il, O> are optically inactive. 
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Fig. 4. The four different possibilities to dis
tribute electron and hole in a double dot struc
ture. Here we have indexed the lower quantum 
dot by '0', the upper quantum dot by '1'. The 
first (second) index in the state vectors gives 
the position of the electron (hole) [11] 

Next the Coulomb interaction between electron and hole needs to be 
induded. It leads to a mixing of the four single partide configurations. The 
resulting exciton states are to a good approximation given by 

w1"' (IO, o> +Il, 1 > +IO, 1 >+Il, o>) 
w2"' (IO, o> -Il, 1 > +IO, 1 > -Il, o>) 
w3"' (IO, o> -Il, 1 > -10,1 >+Il, o>) 
w4"' (IO, o> +Il, 1 > -IO, 1 > -Il, o>) 

(la) 

(lb) 

(le) 

(ld) 

Each electron-hole configuration contributes roughly with equal weight to 
the states. However when looking at their symmetry along the molecule axis 
under the restriction that electron and hole coordinates are equal, Wl and 
1]/4 turn out to be symmetric, while 1]/2 and 1]/3 are antisymmetric. Due to 
this symmetry only 1]/1 and 1]/4 are optically active, and it is these states 
which we observe in experiment. The two other states are dark because for 
calculating the oscillator strength the exciton amplitudes have to be summed, 
and the resulting transition matrix element vanishes for antisymmetric states. 
The calculated barrier width dependence of the energies of these four exciton 
states is shown in Fig. 5. From the data shown there we see, that the two 
optically active states indeed show a splitting behavior which follows very 
dosely the intuitively expected one of bonding and anti-bonding orbitals. 

The model developed above is for a molecule structure which consists 
of two identica! quantum dots, an obviously unrealistic situation, since there 
will be always some inequality of the dots. In general, such an asymmetry will 
lead to a further enhancement of the splitting of the molecule states, which 
we demonstrate briefly for a single partide picture. For a symmetric quantum 
dot molecule the coupling of two electron states is described by a 2 x 2 matrix 

( ~e ~e) where we have used the hasis of delocalized states 10 > and Il > 
for the matrix representation. Here Ee is the energy of the electron in a de
coupled dot and t is the tunnelling matrix element. Diagonalizing this matrix 
by going from the hasis of localized states to the one of delocalized (bond
ing and antibonding) states rv (IO > ±Il > ), gives the eigenenergies Ee± t. 
For an asymmetric structure the diagonal energies are different, Ee,l -=1 Ee,2 • 

Calculations show that the modification of the tunnelling matrix element by 
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Fig. 5. Energies of the four exciton states, 
that arise from quantum dot s-shells as 
functions of barrier width. Optically active 
states are shown by solid lines, while op
tically inactive states are shown by dot
ted lines [12]. The insert gives a sketch of 
a molecule structure, for which the two dots 
are displaced by b 

the asymmetry is quite small, as long as the asymmetry is not too large, as 
is the case for the structures under study. Diagonalization gives eigenener
gies, whose splitting is always larger than that for the symmetric molecule 
structure 

E1,2 = ~(Ee,l- Ee,2) ± ~J4t2 - (Ee,l- Ee,2)2 (2) 

The asymmetry of the molecule structure will also lead to a mixing of 
the optically active and inactive states making the latter ones observable. 
To transfer a significant oscillator strength to tJi2 and tJi3, a considerable 
asymmetry is required, for which we find for many of the molecule structures 
under study no indication at zero magnetic field. For completeness we note, 
however, that for small mesa structures we sometimes find emission spectra 
consisting of three or four lines. However, from photoluminescence studies it 
is not possible to assess the origin of these features in a single molecule. 

4 Proof of Coherent Dot Coupling 

While the spectroscopic data discussed above strongly support a tunnel cou
pling of the dot structures, they do not represent a unique proof. One might 
imagine, for example, that the strain surrounding the first dot varies sys
tematically with increasing barrier width, so that the split emission features 
originate from decoupled quantum dots, whose emission energies vary system
atically due to the systematic strain variation. Ideally, such a proof would be 
provided by corresponding studies on a single sample of given barrier width, 
and would not rely on comparative studies of samples with different barriers. 

Such a tool was provided by studies of the fine structure of the exciton 
states confined in the quantum dot molecules [13]. Neglecting effects from the 
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~1 

Fig. 6. Exciton fine structure pattern for two 
independent quantum dots. Here no mixing of 
dark and bright exciton spin states was as
sumed, so that the dark exciton energies are not 
shown 

interaction with the lattice nuclei, this fine structure arises from the exchange 
interaction between electron and hole and couples their spins. The resulting 
total exciton angular momentum divides the states in those which can cou
ple to the light field and those which are optically inactive. When applying 
a magnetic field , the fine structure is extended by the Zeeman interaction of 
the carrier spins with the field , which potentially gives more detailed insight 
due to the possibility to vary strength and orientation of the field. 

Restricting to the ground state exciton in a GaAs-based quantum dot [14], 
the fine structure multiplett consists of four states: two with exciton angular 
momentum IMI = 1 where M is the sum of the electron and hole angular 
momentum pro jections along the z-axis ( the heterostructure growth axis). 
The other two states have angular momentum IMI = 2, and therefore they 
are not optically active, unless a strong symmetry breaking, which causes 
a mixing of bright and dark states, occurs. Such a symmetry breaking may 
be induced deliberately by applying a magnetic field with an orientation 
different from the symmetry axis of the quantum dots. It might, however, 
also occur for strong structural asymmetries. 

After these considerations we can turn to the exciton fine structure in 
quantum dot molecules. Before we present the experimental data, we discuss 
the fine structure pattern that we would expect in case that the two dots are 
not coupled. These expectations are given in Fig. 6, where we restrict to the 
energy range of the ground state excitons tlil and tP2 in Fig. 5. Since the dots 
cannot be made identica! on an atomistic level, at B = O two emission lines 
would appear in the spectra. Each of these lines will show a doublet spin
splitting in magnetic field, assuming that the dark exciton states do not mix 
with the bright ones. When features from the two doublets are brought into 
resonance by ramping B, they cross each other without interaction because 
of the decoupled nature of the quantum dots. 
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Fig. 7. The left panel shows photoluminescence spectra of a single quantum dot 

molecule with a d = 8 nm wide barrier for different magnetic fields applied along 

the molecule axis. The circular polarization of the emission was analyzed. The 

right panel shows the magnetic field dispersion of the exciton transition energies 

extracted from the spectra in the left panel. The symbol sizes give the relative 

intensities of the transitions, the circles indicate avoided crossings [10] 

The left panel of Fig. 7 shows photoluminescence spectra of a quantum 
dot molecule with a barrier width of d = 8 nm, recorded at different mag

netic fields. The field was oriented along the molecule axis (the Faraday

configuration). At B =O a single emission line is observed, which arises from 

exciton recombination out of state l]il. In magnetic field the line splits due to 

the Zeeman interaction. For intermediate fields clearly five spectrallines are 

observed. This demonstrates that not only a single quantum dot is involved 

in the emission. For this a maximum of four emission lines could occur, as 

discussed above. Instead, at least two quantum dots must be involved. 
More insight is obtained from the magnetic field dispersion of the emission 

features. At B = 4 T the high energy side of the emission is dominated by a 
a- polarized spectral line. At B = 4.5 T another spectral feature appears at 

higher energies. When increasing the field strength further, the low energy 

line fades away and the oscillator strength is transferred to the high energy 

line. During this exchange process, the energy of the lower energy line, which 

increases with B below 4 T, saturates while the emerging line starts to shift 

to higher energies. These observations are clear indications for an avoided 

crossing between the two lines. At higher magnetic fields another such avoided 

crossing appears in the spectra. 
The behavior becomes more obvious in the magnetic field dispersion of the 

exciton transition energies, which is shown in the right panel of Fig. 7 for this 

quantum dot molecule. The size of the symbols gives the relative emission 

intensity of the different features. Clearly two anticrossings processes are 

observed around 4.5 T and 7 T, as highlighted by the circles. The appearance 
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Fig. 8. Left panel: Magnetic field dispersion of the exciton fine structure of states 
I1Ji1 > and I1Ji2 > for an asymmetric quantum dot molecule (see text). Right panel: 
Magnitude of the avoided crossings as function of lateral dot displacement for two 
different magnetic field strengths [12] 

of these anticrossings is a clear proof for the quantum mechanically coherent 
coupling of the two quantum dots. They could not occur for decoupled dots. 

Finally the origin of the anticrossings has to be clarified, for which we 
need mechanisms which in effect lead to spin-flip processes so that different 
angular momentum states are mixed. For this purpose a detailed theoretical 
modelling has been performed [13,12], from which we find that the physical 
origin for the holes lies in an anisotropic Zeeman interaction: It arises from 
mixing of the Fs and T7 valence bands in the Kane-Hamiltonian and acts 
like an in-plane magnetic field. For the electrons it arises from intraband 
spin-orbit coupling. 

To see the consequences of these interactions, let us start by considering 
an ideal molecule structure consisting of two identica! quantum dots that are 
not laterally displaced with respect to each other. Each of the exciton states 
rJ!i, i = 1, .. , 4, forms a fine structure multiplett consisting of four exciton 
states, corresponding to the possible spin orientations of electron and hole, 
very much like for an exciton in a single quantum dot. As discussed above, 
we restrict to the energy range, in which the bright state rJ!l and the dark 
state 1[!2 are located (see Fig. 5). Here bright and dark refer to the optical 
properties that arise from the symmetry of the exciton wave function along 
the molecule axis. In the spectra we would observe then a doublet splitting 
of the spin-bright states of rJ!1 with exciton angular momenta IMI = 1, while 
the spin dark states with IMI = 2 would remain dark. Such a molecule would 
therefore show the same fine structure splitting as an exciton in a quantum 
dot, so that no conclusive result about the molecule formation can be obtained 
from such investigations. 
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Fig. 9. Magnetic field dispersions of the exciton fine structure for 5 additional 
lnAs/GaAs quantum dot molecules with barrier widths d of 7 or 8 nm [13] 

However, for the molecules with rather wide barriers (d = 7 or 8nm) 
we often find a lateral displacement of the dots, as discussed in section 2 
From our modelling we find that it is these asymmetries which give rise 
to fine structure patterns like the one in Fig. 7 because they switch on the 
physical mechanism for mixing spin states as discussed above. Figure 8 shows 
an example of the effects of asymmetry on the fine structure. Here we have 
assumed the following dot properties: the confinement potentials for electrons 
and holes are different , for the electrons by 20 meV, for the holes by 3 meV. 
The dot radii differ by 0.2 nm assuming 8.0 nm for dot 1 and 8.2 nm for 
dot 2. Further the two dots are laterally displaced by 4.0 nm. Due to this 
asymmetry a mixing of tlil and tli2 occurs, in particular when a magnetic field 
is applied, making the tli2-states optically active. Since each state consists of 
four different spin states, up to 8 emission lines might appear in the spectra, 
giving an explanation for the increased number of spectral features in Fig. 7. 

The calculated magnetic field dispersion of the exciton fine structure of 
states tlil and tli2 is shown in the left panel of Fig. 8 and shows indeed quite 
a complicated behaviour with two pronounced anticrossings labelled by h, 
indicating that their origin lies in the valence hand holes. Note that we did 
not aim for a quantitative agreement between experiment and theory since 
too many parameters of the quantum dot molecules are not known with high 
enough accuracy. However we want to stress again, that the anticrossings can 
occur only if the two dots are tunnel coupled, both for electrons and holes. 
The dependence of the magnitudes of the level splittings due to avoided 
crossings is shown in the right panel of Fig. 8. The splittings increase with 
increasing B, since by doing so also the effective in-plane magnetic field is 
increased, promoting spin flip processes and thus level mixings. They also 
increase with increasing lateral displacement of the dots corresponding to 
larger asymmetry of the molecule structure. 
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We have studied a large number of quantum dot molecules. Examples of 
the observed magnetic field dispersions of fine structure patterns are given in 
Fig. 9. From these studies we find strong variations from molecule to molecule. 
By comparison with the calculations we can trace this behavior to variations 
of geometry and symmetry of the structures, which depend on the particular 
structure under study. The spectrum we find for these wide barrier samples 
ranges from high to low symmetry. 

For high symmetries we find - in accordance with the theoretical expecta
tions- an exciton doublet splitting (QDM1), in some cases also a quadruplet 
splitting (QDM2). Since similar patterns are also observed for quantum dots, 
this result cannot be used as demonstration of molecule formation. To this 
end, measurements of the exciton diamagnetic shift in the Voigt-configuration 
(normal to the heterostructure growth direction) have been performed (not 
shown), which allow to estimate the extension of the exciton wave function 
along the molecule axis [13,12]. For the molecules we find a shift that is about 
three times larger than that observed for the dots indicating that the exciton 
wave function extends across the two dots and the barrier. 

For intermediate symmetries (QDM3 and QDM4) we find anticrossing 
processes as for the molecule structure discussed above. For low symmetries 
(QDM5) we find a behavior which at first sight looks like the emission of 
two independent quantum dots. These data have some similarity with the 
calculated splitting pattern for the molecule structure in Fig. 8. At B = O 
two spectral lines appear which show a doublet splitting in magnetic field. 
The available magnetic fields were not large enough to bring features from 
the two doublets into resonance and look for anticrossings for judging about 
coherent coupling. However, there are a couple of observations which set 
QDM5 clearly apart from decoupled dots. First, for the two doublets at low 
B negative diamagnetic shifts are observed. Second, the spin-splitting of the 
two doublets depends in a highly non-linear fashion on magnetic field. Both 
results have never been observed for quantum dots and are also not expected 
for them. While a detailed explanation is missing, the negative diamagnetic 
shift might arise from a redistribution of the exciton wave function in the 
molecule by the magnetic field, as has been observed for trions in higher 
dimensional semiconductors. 

Reductions of the symmetry of the quantum dot molecules have also dras
tic consequences for the polarization of their emission [10]. Quantum dots 
suffer often from a linear distortion of their geometry, resulting in a linear 
polarization of the emission at zero magnetic field. However, in this case 
already moderate magnetic fields of about 1 T are sufficient to restore the 
cylindrical symmetry and to induce a circular polarization. This is demon
strated in the upper panel of Fig. 10, which shows that the circular polariza
tion degree of the emission of a quantum dot at B = 7 T is fully circularly 
polarized, a+ polarized for the low energy line, a- polarized for the high 
energy line. Here the polarization degree is defined as the difference between 
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Fig. 10. Circular polarization degree of the 
emission as function of energy for a single 
quantum dot (upper panel) and for a quan
tum dot molecule with a d = 7 nm wide bar
rier. The data have been taken at a magnetic 
field strength of 7 T [10] 

o+ and O"-polarized emission intensity devided by the sum. The reason for 
the restoration of circular polarization is the dominance of the Zeeman in
teraction over the electron-hole exchange coupling which occurs already at 
small fields of a few T. 

The quantum dot behavior has to be contrasted with the one observed 
for a quantum dot molecule with a 7nm barrier (QDM4 E Fig. 9), whose 
fine structure multiplett shows a number of avoided crossings. The corre
sponding data are given in the lower panel of Fig. 10, showing that even high 
magnetic fields are not sufficient to restore the cylindrical symmetry. The 
maximum polarization degree that can be obtained is about 40%. It varies 
almost continuously over the emission hand, in contrast to the almost digital 
behavior observed for the quantum dot. These results aggravate proposals in 
which tunnel coupled quantum dots serve as source for polarization entangled 
photon pairs [15]. 

For completeness we mention also the fine structure data for narrow bar
rier samples. For them, the energy splitting between ll'1 and ll'2 has increased 
so much (see Fig. 5), that in the magnetic field range studied here, fine struc
ture levels from these two doublets cannot be brought into resonance. A single 
ground state emission line can therefore split at most into four featues, for 
most structures we observe a doublet splitting. 

Finally, we also note that there are a large number of other spectroscopic 
quantities all of which show a systematic dependence on the width of the 
barrier between the quantum dots [10]. They thus all clearly hint at coherent 
coupling of the dot structures. Without showing them here, examples for such 
quantities are [10]: the diamagnetic shift of the exciton when the magnetic 
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Fig. 11. Photoluminescence spectra of a self
assembled I no.6Gao.4As / GaAs quantum dot 
molecule with a 6 nm wide barrier embedded in 
a diode structure for different voltages applied in 
reverse bias [16] 

field is applied along the molecule axis (the Faraday-configuration); the exci
ton spin-splitting in this configuration; all the quantities needed to describe 
the exciton dephasing in the molecules (see next section) auch as dephasing 
time, zero-phonon weight etc. 

5 Electric Field Control of Molecule Bonding 

Irrespective of the ultimate scheme to be implemented for quantum infor
mation processing, for obtaining a controlled entanglement an interaction 
between the quantum bits needs to be established, whose strength can be 
controlled on a detailed level. We want to demonstrate that for the quantum 
dot molecules studied here such a control can be achieved by applying an elec
tric field along the molecule axis [16]. For this purpose, Ino.6Gao.4As/GaAs 
quantum dot molecules were placed in a diode structure. Fig. 11 shows pho
toluminescence spectra of a single such molecule for varying biases applied 
in reverse direction, so that leakage currents are suppressed. Again we focus 
on the energy range in which the exciton states P1 and P2 are located. In 
the flat hand situation (U = O) a single emission line due to the radiative 
recombination of P1 is observed. With increasing bias this line shows the 
well known Stark shift and its intensity is reduced. Simultaneously a new 
emission line appears on the high energy side with an energy which depends 
only weakly on bias, while its intensity increases strongly so that it becomes 
the dominant line. 

It might be argued, that the spectral feature appearing on the high energy 
side could arise from charged exciton recombination. To exclude such an 
interpretation, we have performed a number of experimental tests. The first 
one was the measurement of the exciton spin-splitting in a magnetic field 
applied along the molecule axis. For charged and for neutral exciton one 
expects the same splitting, since the underlying g-factors are given by those 
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Fig. 12. Magnetic field dependence of the spin
splitting of the emissions lines observed for a 
d = 6 nm quantum dot molecules at U = O 
and atU= -0.6V 

of the recombining electron-hole pair. These g-factors are identical for exciton 
and trion. The spin splittings that we observe for the line at U = O and for the 
two lines at U = -0.6 V are shown in Fig. 12 versus magnetic field. Within 
the experimental accuracy the splittings depend linearly on magnetic field. 
Most importantly, we find atU= -0.6 V for the low energy line a splitting of 
1.1 meV, while the high energy line shows a much larger splitting of 1.7 meV, 
preventing the charged exciton interpretation. 

Measurements of the diamagnetic shifts of the lines validate this, and fur
ther, they give some insight into the spatial distribution of the wave function 
tobe discussed in the following. In these studies (not shown) we find that the 
shift of the single emission line observed for flat band situation is the mean 
value of the shifts of the two features in the tilted band structure situation. 
This finding is within a few percent in excellent agreement with the results 
of detailed calculations. 

The application of the electric field leads to a strong redistribution of 
the exciton wave function in the molecules. For U = O the excitons are 
extended over the whole molecule structure. When ramping U, the behavior 
of the ground state tlil follows the na'ive expectations, that electron and 
hole are separated and become located on opposite dots. Thus its character 
changes into that of an exciton with dominant interdot character, which can 
be written as tlil ---+ Il, O > by using the indices given above to the dots. 
Due to the spatial separation of electron and hole the oscillator strength of 
tlil is strongly reduced. The first excited state tli2 undergoes as well a strong 
spatial redistribution. In contrast to tlil, it is transformed into a state with 
dominant intradot exciton character, and thus becomes optically active, as 
seen experimentally tli2 ---+ 10, O >. For completeness, we note that state tli3 
undergoes a similar transformation as tli2, but electron and hole will become 
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located in dot 1 (w3 ____. Il, 1 > ). W4, on the other hand, becomes an optically 
inactive state because tj/4 ____. 10, 1 >. 

When studying molecule structures with different barrier widths, we find 
that the voltage that has to be applied to induce the transformation from 
extended to inter- or intradot exciton states, is the larger, the narrower the 
barrier between the dots is (not shown). This finding is well conceivable, since 
for narrower barriers the coupling of the dots increases as evidenced by the 
enhancement of the tunnel splitting and thus becomes more rigid. Therefore 
a larger tilting of the hand structure by the electric field is required, in order 
to cause the redistributions of the exciton wave function described before. 

Based on this control of the electron-hole pair states in space, an interac
tion of controllable strength among quantum bits may be established. Such 
an interaction could be the dipole interaction among two excitons, if the 
bits are to be defined by excitons. Or for electrons and their spin degrees of 
freedom in quantum bit applications, this interaction would be the electron
electron exchange interaction, whose strength might be as well varied over 
wide ranges by the demonstrated electric field control. 

6 Exciton Dephasing 

After having obtained insight into the exciton states in the quantum dot 
molecules, we now turn the analysis of their dephasing properties. The results 
of corresponding four-wave mixing studies [17] at cryogenic temperatures 
are shown in Fig. 13. The dephasing occurs on two different time scales, 
a short one of a few ps and a long one of hundreds of ps, as shown by Borri 
et al. [6]. The short time dephasing is due to the dressing of electron-hole 
pairs by phonons, and gives rise to a broad phonon background. The long 
time dephasing at T = 5 K, where the phonons are basically frozen out, 
is determined by the lifetime of the excitons in the ground state. In these 
strongly confined systems excitons cannot be scattered into other quantum 
states, so that the lifetime should be the radiative decay time, as confirmed 
in quantum dot studies. In the spectrum it gives rise to the zero phonon line. 

Here we are primarily interested in the long delay time behavior. For 
a single layer of quantum dots an exciton dephasing time of about 600 ps 
at T = 5 K is observed, corresponding to a homogeneous line width of "' 
2ţ,teV. This is in good agreement with data reported in other studies. Thrning 
to quantum dot molecules with a barrier width of d = 6 nm, a significant 
shortening of the dephasing time at T = 5 K down to 300 ps ( equivalent 
to a homogeneous line width of 4 ţ,teV) is observed. When increasing the 
temperature to 30 K, further shortening occurs. 

Fig. 14 gives the barrier width dependence of the homogeneous line width 
at T = 5 K. With decreasing d a systematic increase of the homogeneous line 
width is observed. Most importantly, for the two samples with the narrowest 
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delaytime-r(ps) 

Fig. 13. Four wave mixing traces recorded 
on a reference single dot layer sample at 
T = 5 K ( top trace) and a quantum dot 
molecule sample with a d = 6 nm barrier 
at 5 and 30 K ( the other two traces) [17] 

barriers it is more than 10 ţ.teV, corresponding to dephasing times of slightly 
more than 100 ps only. This is equivalent to a decrease of the dephasing time 

by a factor of about 5. What is the origin of this decrease? As discussed 
above, for quantum dots the dephasing is determined by the radiative decay 
of excitons at low temperatures. If one makes this assumption also for the 
molecules, one has to consider the modification of the coherence volume of 
the exciton by coupling two quantum dots. The coherence volume determines 
the exciton oscillator strength and therefore also its radiative life time. 

Assuming that the exciton wave function is extended over the molecule 
structure, its coherence volume is increased by a factor of about 2, taking 
into account also its penetration into the barrier. This increase translates 
into a reduction of the exciton life time and a corresponding increase of the 
line width. However, this effect will make for a factor of 2, nota factor of 5, as 
observed experimentally. In recent population lifetime measurements indeed 
a reduction of the life time by a factor of 2.5 was observed, confirming the 
simple estimate regarding the coherence volume of the exciton. 

Currently it is not clear where the much stronger in crease of the line width 
as expected from the radiative decay comes from. It might be possible that -
in contrast to quantum dots, where at low temperatures no pure dephasing 
occurs - for the quantum dot molecules pure dephasing channels open up 
which lead to the much more drastic dephasing enhancement. Finally let 
us discuss the impact of these results on quantum information processing 
application in which the exciton in a quantum dot molecule shall be used as 
the genuine quantum bit. The obtained results certainly represent a major 

obstacle for such proposals. Recent works on exciton Rabi-oscillations [7] 
demonstrate that single exciton quantum bit rotations can be performed on 
a ps time scale. Comparing this time scale to the dephasing time which sets 

the upper limit for coherent manipulations, it seems hardly possible to realize 
a quantum computing device, in which exciton quantum bits are used also 
for storage purposes. 

Therefore other approaches have to be taken. Recent studies have shown 
that the electron spin relaxation time is much longer than the exciton spin 
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Fig. 14. Dependence of the homogeneous line 
width at T = 5 K as function of the bar
rier width between the two dots that form the 
molecule [17] 

fl.ip time. For gated quantum dots prepared on two-dimensional electron gases 
spin relaxation times exceeding 50 J..lS have been observed [18]. Correspond
ing studies on self-assembled quantum dots still need to be performed, but 
calculations show that the relaxation time should be in the ţ.Ls-range. The 
limiting factor is the hyperfine interaction of the electron spins with the lat
tice nuclei [19]. Therefore it appears to be appropriate to use the electron 
spin degree of freedom for quantum strorage of information. 

In order to exploit then experimental possibilities for coherent manipula
tion that are offered by ultrafast spectroscopy, these spin quantum bits need 
to be converted into charge. This can be done by 'adding' and 'subtract
ing' an electron-hole pair to the electron spin (thus forming an intermediate 
state charged exciton) by coherent Rabi rotations with suitably tailored laser 
pulses. It has been shown, that by exploiting the dipole interaction between 
trions in adjacent quantum dots a phase gate can be constructed [20]. In these 
proposals the charged exciton is therefore not used for storage, but only for 
coherent manipulation, while the storage is taken over by the spin. A 100 ps 
decoherence time seems long enough for performing a sufficient number of 
coherent manipulations in form of Rabi-oscillations. This seems an attractive 
pathway which would allow for an optical quantum information processing 
involving semiconductor quantum dots. 

In this respect, also another result of the four-wave mixing studies is 
encouraging. As mentioned at the beginning of this section, the spectral line 
is composed of the zero phonon line superimposed on a broad background due 
to exciton-phonon interaction. In coherent control experiments the excitation 
of lattice vibrations as origin of decoherence should be avoided. In this respect 
the broad phonon background would represent an obstacle. In the quantum 
dots the zero phonon line contributes 75% to the signal, the rest stems from 
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the background and is therefore quite significant. For the molecules we find 
a considerable reduction of the phonon background. For the narrow barrier 
samples its importance is down to 10% , so that the zero phonon line can be 
addressed more easily. 

7 Summary 

In summary, we ha ve tried to develop a detailde picture of the exciton states 
in self-assembled quantum dot molecules. Based on the entirety of the ob
tained results, it has been clearly demonstrated that the two dots are quan
tum mechanically coherently coupled, although in particular the role of the 
hole needs to be understood in much more detail. To obtain such an under
standing seems difficult in experiments with interband spectroscopy by which 
always the combination of electron and hole properties ia addressed. In case 
of some asymmetry of the molecule, which will be reflected by the exciton 
wave function, electric field control might turn out as the solution, since it 
could be used to compensate for asymmetry. 

For quantum information processes, most of the required demonstrations 
by cw-spectroscopy have been performed on the molecules and the stage is set 
to push hard for time-resolved spectroscopy to reach coherent control. Here 
during recent years a lot of progress has been made on so-called interface or 
natural quantum dots with their rather large sizes and small confinement po
tential height [21]. Despite of intense efforts, the level that has been reached 
for self-assembled dots is currently far from that on the interface dots. The 
origin for this is the exciton oscillator strength which is up to an order of 
magnitude smaller for the self-assembled structures. To demonstrate similar 
quantum control on them, spectroscopic techniques need to be improved fur
ther, both on the si de of the equipment (light sources and detectors) and also 
on the side of applied techniques. 
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Abstract. We present measurements of momentum-resolved magneto-tunneling 
from a perpendicular two-dimensional (2D) contact into integer quantum Hali (QH) 
edges at a sharp edge potential created by cleaved edge overgrowth. Resonances in 
the tunnel conductance correspond to coincidences of electronic states of the QH 
edge and the 2D contact in energy-momentum space. We directly probe the dis
persion curves of individual integer QH edge modes, and find that an epitaxialiy 
overgrown cleaved edge realizes the sharp edge limit, where the Chklovskii picture 
relevant for soft etched or gated edges is no longer valid. The inter-channel dis
tances turn out to be smalier than both the magnetic length and the Bohr radius. 
We provide a quantitative model for describing the lineshape of conductance peaks 
in quantum Hali edge tunneling. The zero bias tunnel conductance in our single 
edge tunnel experiment does not feature the persistent conductance previously re
ported for a double quantum Hall edge tunnel geometry, and we explain this as 
a consequence of using a probe contact with a non-fluctuating Fermi energy. Fur
thermore with the measured dispersion relation refiecting the potential distribution 
at the edge we directly deduce the hand bending at our cleaved edge under the in
fluence of an external voltage bias. At finite bias we observe significant deviations 
from the flat-band condition in agreement with self-consistent calculations of the 
edge potential. 

1 Introduction 

The quantum HaU (QH) effect arises due to energy gaps developing in the 
spectrum of two-dimensional electron systems with a perpendicular magnetic 
field. At specific ratios of electron sheet density and magnetic field, when the 
Fermi-energy is in such a gap, the only low-energy excitations in a finite 
quantum Hall sample are located at the boundary, where the energetically 
bent Landau-levels intersect the Fermi-energy. These states at the sample 
edge exhibit one-dimensional (lD) chiral transport behavior, i.e. quantized 
conductance, independent of the exact electrostatics at the sample boundary, 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 213-225 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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so standard transport measurements do not provide information about such 
physics as depletion lengths, edge reconstructions, or edge excitations. The 
technique of edge tunneling in cleaved-edge overgrowth devices was intro
duced to address the last question of edge excitations in particular. 2D-3D 
tunneling at a sharp edge was used to observe the power-law density of states 
of fractional quantum Hall edges [1,2,3,4] and discrepancies among experi
ments suggested that the exact potential shape at the edge might be crucial 
for defining the correlations at the QH edge. By replacing the 3D disordered 
contact with a high mobility 2D system, one can perform momentum resolved 
tunnel spectroscopy of the QH edge. 

Momentum-resolved tunneling has been used to measure both the disper
sion relation of electronic excitations, as well as their momentum-resolved 
density of states or spectral functions. Spectral functions of two-dimensional 
(2D) [5] and one-dimensional (1D) [6] systems have been experimentally mea
sured, and the dispersion relations of 1D systems have shown evidence for 
spin-charge separation [7]. In the quantum Hall regime, Kang, et al. [8] fabri
cated a pair of coplanar 2D systems laterally coupled through a tunnel barrier, 
and were able to map out the dispersion of the integer QH edge by probing 
one QH system with another. Additional theoretical works [9,10,11,12] have 
undertaken to model these and other systems, and discuss how dispersion 
relations and spectral features should be refl.ected in magnetotunneling con
ductances between the various 1D and 2D combined systems. 

Focusing on the quantum Hall edge case, several outstanding puzzles re
main in the results of Kang, et al. [8]. The use of a sharp edge model was 
shown to be consistent with the observed data, but no real-space distance 
scales were measurable in this experiment to quantify this assumption. Al
though the qualitative fit to this sharp edge was good, the conductance peaks 
did not occur at the expected energy value, nor was an unanticipated broad 
persistence of the zero-bias conductance peak over a wide range of filling 
factor explained. Theoretical descriptions of this device which included inter
action effects still underestimated the width of this peak by almost an order 
of magnitude [11,12,13]. Kang, et al. also pointed out a curious absence of 
spin-splitting in the observed spectrum. Finally, no data was presented on 
the lineshape of the zero-bias conductance peak with magnetic field sweep, 
which could give insight into the spectral functions at the QH edge. This Let
ter is addresses all of these questions by implementing a different tunneling 
geometry consisting of two orthogonal quantum wells. Similar to Kang, et al. 
we see no evidence of spin-splitting, but in contrast we see no anomalously 
broad zero-bias peak, a fact we attribute to using a probe system with a non
fl.uctuating ground energy. In our geometry we can measure the real-space 
positions of the edge states, and we present tunnel conductance data which 
describes the spectral functions in the system. Furthermore, applying a finite 
voltage bias we study the edge dispersion of Landau levels in the integer QH 
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tun noi 
junction 

Fig. 1. The samples are fabricated by cleaved edge overgrowth. Two quantum 
wells (QW.L and QWII) are arranged in a T-shape separated by a 50 A thick 
tunnel barrier. A magnetic field B creates quantum Hali edge currents in QW.L 
propagating parallel to the extended tunnel junction. QWII acts as probe contact 

regime and address for the first time the effect of edge electrostatics on the 
observed resonance positions. 

2 Sample Design 

The samples consist of two separately contacted perpendicular high mobility 
quantum wells (QWl. and QWII) forming a T-shaped structure (Fig. 1), 
where l. and 11 are defined relative to the quantizing B field which identifies 
QW l. as the quantum Hali effect system under study, and QWII is therefore 
referred to as the probe quantum well (Fig. 1b). The QWs consist of GaAs 
embedded in Alo.32Gao.7sAs. Using cleaved-edge overgrowth (CEO), a 150 Â 
thick (001 )-quantum well ( QW l.) is cleaved along the perpendicular (110)
plane and overgrown with a w = 200 Â thick (110)-quantum well (QWII) in 
a second epitaxial growth step. The quantum wells are separated from each 
other by a b = 50 Â thick PB = 320 meV high Alo.32Gao.7sAs tunnel barrier. 
Both QWs are modulation doped with a Si-6 layer 500 Â and 400 Â away 
from the respective QWs. The electron sheet density in the bulk of QWl. 
and QWII after illumination is 2 x lOll cm-2 for both and they are 5000 Â 
and 3600 Â below the surface, respectively. The low temperature mobility in 
QWl. is J.ll ~ 2 x 106 cm/Vs while for QWII we estimate f-l2 2:: 2 x 105cm/Vs. 
In the y-direction the sample geometry is translationally invariant and the 
tunnel junction extends about 20 ţ.Lm in width. The QW s are separately 
contacted with ohmic indium contacts and the tunnel current I is studied in 
a 3He cryostat at temperatures of 400 mK. 

3 V = 0: structure of a Sharp Edge 

Fig. 4 shows the differential tunnel conductance ;~ while sweeping the B
field at severa! voltage biases V applied to the probe QWII with respect to the 
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QH system in QW j_. Negative bias therefore means electron tunneling from 
the probe contact into the QH edge. At zero bias we observe well developed 
peaks in J[ at certain values of the magnetic field. We resolve up to 4 of 
these resonances (denoted with n =O, 1, 2, 3 from right to left). Their height 
and width is larger for those at higher B-field. The peaks show a slightly 
asymmetric shape with a steeper slope at the high B side. Above 5 T we 
observe a strong suppression of the tunnel current at zero bias. With a finite 
negative DC voltage bias V the resonances in J[ and the onset of the tunnel 
suppression shift towards higher magnetic fields. 

3.1 The Momentum Conservation Picture: ky 

In the following we explain the special tunnel selection rules based on momen
tum conserved tunneling. In the presence of a magnetic field the electronic 
states in QW j_ are quantized to Landau levels with energy gaps proportional 
to B. With an applied junction bias V the confining edge potential <I>(x, V) 
enters into the full Schrodinger equation as 

[ (p- eA)2 + <I>(x, V)] lft(x, y) = Elft(x, y) . 
2m* 

(1) 

With a Landau gauge A(x,y) = xBy where x =O in the center of QWII, (1) 
becomes translationally invariant in the y-direction. Expressing Pn(x, y) = 
'1/Jnky ( x )eikyy, we can sol ve for the motion in x as well as the dispersion E:(,: ( ky) 
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where n is the Landau index, and lB = -fh1eJ3 defines the magnetic length. 
For QWII the k-space dispersion Ell(ky) exhibits a parabolic shape with 

a well defined Fermi point F pll. From our choice of Landau gauge, the mass 
parabola will always be centered at ky =O. For this single-particle picture we 
neglect spin splitting since the bare Zeeman energy is below our experimental 
resolution. Since orbital effects from the in-plane field can be shown to be 
negligible1 we neglect the influence of the magnetic field on QWII. 

The translational invariance of the geometry in y-direction together with 
the high mobility of the 2DEGs and the high uniformity of the tunnel barrier 
causes both momentum ky and energy E tobe conserved during tunneling. 
Applying a voltage bias shifts the dispersion curves in energy, and the mag
netic field shifts them in momentum space with respect to each other through 
the Lorentz impulse acquired by tunneling the effective distance x through 
the barrier: L1ky = eBxjn. Scanning both the voltage bias and the magnetic 
field we can thus map out the entire El_ vs. ky space using F pll as a probe 
for the Landau level dispersion E:(;(ky)· 

3.2 The Orbit-Center Conservation Picture: X 

With the orbit center coordinate X= l~ky, which scales with the momentum 
in y by the square of the magnetic length, l~ = njeB, we can describe the 
tunnel selection rules also in terms of the conservation of X. 

The wave function can be written as Wn,x(x, y) = exp( -iXyjlţ)'l/Jn,x(x), 
with the x-component '1/Jn,x(x) obeying the Schrodinger equation 

[i~* + ~m*w~(x- X) 2 + t!J(x, V)] '1/Jn,x(x) = Ej;(X)'l/Jn,x(x). (3) 

We can write Eli as a function of X as well. The dispersion curve E,-;-(X) is 
calculated for an ideally sharp step function edge potential t!J(x) at the barrier 
position, and plotted with Eli in Fig. 3 for four different magnetic fields at 
V = O. Since both energy E and orbit center X ( or identically transverse 
momentum ky = Xjl~) are conserved upon tunneling, when we plot these two 
quantum numbers for both systems (Fig. 3) tunneling is only allowed where 
the two dispersion relations E:(;(X) and EII(X) intersect. dijdV features 
a maximum whenever one of the Fermi levels coincides with such a crossing 
point. Therefore we use the Fermi point F P of the probe QWII with Fermi 

momentum -k~ as a probe for the spectrum in the QH system in QWl_. The 
appropriate resonance condition is E:(;(XF) = Ej;- eV where the magnetic 

field tunes the probed position XF = nk~jeB one cyclotron radius from the 
center of QWII, and the tunnel bias V shifts the dispersion curves in energy 

1 Calculations showed that the k-space position for F pll and the dispersion velocity 
there change less than 5 % even up to 10 T where ls < W, so the parabolic 
dispersion assumption is justified. 
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Fig. 3. Energy diagrams E(X) of the quantum Hali edge states for the resonance 
conditions at V = O as a function of the orbit guiding center position X. The 
black circle indicates the edge state at the Fermi energy that is in resonance with 
the Fermi point of the probe contact. The wave function of this edge mode is also 
depicted 

with respect to each other. Thus we map out the full dispersion relation 
E;;-(X) of the individual edge modes for the n Landau levels (n =O, 1, 2, ... ) 
revealed by the maxima in the experimental tunnel conductance data (Fig. 4) . 
Magnetic fields above 4 T separate the occupied states of both systems in 
the X space, explaining why tunneling at zero bias is no longer possible. 

3.3 Real-Space Position of Sharp Edge Channels 

In the following we focus on the zero bias conductance and first study the peak 
positions. By sweeping the B- field , the F P successively scans the current 
carrying QH edge channels right at the Fermi energy E~. With a known 

Fermi momentum lk~l = 1.1 x 108 m- 1 the peak positions directly yield the 

distance xb = IXFI - b- ~11 of the edge channel guiding from the tunnel 
barrier at the respective B-field. 

Table 1 compares this experimental value Xb with the theoretical sharp 
edge limit Xb ,min determined as follows: When the bulk Fermi energy is 
pinned within the N t h bulk Landau level, the position of the nth edge is 
simply given by Xb ,min(N, n) = (N ,nlB, where (N,m is the mth zero ofthe Nth 

order Hermite polynomial and n + 1:::; N. Although the two low-B peaks do 
not strictly satisfy the condition n+ 1 :::; N, disorder induced level-broadening 
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Table 1. Measured distance Xb of the orbit guiding center from the tunnel barrier 
for edge channels n = O, 1, 2, 3 at various B, compared to the magnetic length lB 
(n = 1.9 x 1011 cm-2 ) 

n o 1 2 3 

B (T) 3.44 1.9 1.33 "' 1.02 
V 2.3 4.1 5.9 7.7 

lB(nm) 14 19 22 25 
Xb,min (nm) o 13 27 42 

xb (nm) 6 ± 2 23 ± 3 39 ± 4 56 ± 6 

restores the domain of validity of this model. The small difference of the 
model from the experimental value is consistent with a slight hand bending 
towards the edge of QW j_, which arises from the detailed electrostatics of 
this non-planar tunnel geometry [14], and the pinning condition of the Fermi 
energy in the bulk is softened in disorder broadened Landau levels, as already 
mentioned. Nevertheless the measured distance Xb is always within lB of this 
sharp edge limit Xb,min and the length scale between edge channels is found 
to be of order or smaller than both the magnetic length l B and the Bohr 
radius ao = 10 nm in GaAs. As a consequence, the formation of compressible 
strips as predicted by Chklovskii, et al. [15] does not occur here since the 
electrostatic screening central to the model must take place on length scales 
larger than ao. In te ger QH edge reconstruction proposed for soft edges is 
likewise not expected to occur here since it was shown [16] to occur only for 
density gradients smoothly varying over a length scale 8 lB or greater. This 
quantified observation of the sharp edge limit is one of our main results. 

3.4 Lineshape Analysis 

For the lineshape analysis of the conductance peaks, we note that the tunnel 
conductance at V = O is proportional to the number of states at the Fermi 
energy that overlap in momentum space, 

:~ "'[t(BW L AQHE(ky,EF) Aprobe(k~,EF) 8ky,k~. 
ky,k~ 

(4) 

Solving the Schrodinger equation for the transmission we find that the trans
mission probability 1t(B)I2 rv B is roughly proportional to the magnetic field 
for low fields (lB > W, b), contributing to the lower peak height at lower B. 
To quantify the lineshape we assume AQHe(ky, EF) = Lm 8(EF- En(ky)) 
for the spectral function of the quantum Hall system. In the probe contact 
the component of the Fermi circle in the k~ direction results in a van Hove
like singularity in the probe spectral function at the Fermi point k~ = -kp: 

Aprobe(k~,EF) = 1/JEF- n?k~2 /2m*. The resulting calculated di/dV re
produces the asymmetry observed in the experimental conductance of Fig. 4 



220 M. Huberet al. 

( dashed line). As in Ref. [17] we introduce an additional Gaussian broadening 
to account for small non-k-conservation which shows an excellent phenomeno
logical fit of the experimental data ( dash-dotted line). 

3.5 Substructure beyond Outermost Edge 

The additional shoulder at the high B-field side of the resonance for n = O 
can not be explained within this model. Translated into the orbit-center coor
dinate X the shoulder is separated from the main peak by rv 3 nm. Analogous 
to the length scale comparisons above, this short distance scale rules out that 
it is a signature of either standard edge reconstruction [16] or the Chklovskii 
compressible strips picture. 

A possible explanation could be proposed due to spin-splitting of the 
spin-degenerate Landau band at the edge. Considering exchange interac
tion Dempsey et al. [18] predicted a spontaneous transition between spin
unpolarized and spin-polarized ground states in the outermost edge state. 
Within this explanation however we would expect two equally pronounced 
peaks, one for each spin branch. 

3.6 Width of Conductance Peak 

We now focus on the line width of the conductance peak in magnetic field, 
to compare with the anomalous results of Kang, et al. [8]. These authors re
port a zero bias tunnel conductance peak between two quantum Hall edges 
that extends over an unexpectedly wide filling factor range 8v. In contrast, 
in the data of Fig. 2, we see a narrow peak whose linewidth is completely 
describable with a non-interacting overlap integral of spectral functions, sug
gesting that in our perpendicular-tunnel geometry, this effects do not occur. 
The anomalous width was ascribed to a wide tunnel gap Ll [11,12,13] where 
a direct relation 8v ~ Ll/(nwc) was assumed. In the following, we remark on 
a simple non-interacting model which may be able to explain the difference 
of behavior in the two experiments. 

The relation for Ll above is based on the assumption of a constant density 
of states in the bulk, even under quantizing magnetic fields, leaving the Fermi 
energy constant with B. However any modulation of the density of states 
(DOS), for example the onset of formation of bulk Landau levels, would lead 
instead to oscillations in the Fermi energy with B. Although the low mobility 
reported in Kang's samples was interpreted to result in a constant DOS, simi
larly low mobility 2DEGs were found to show modest oscillations of the chem
ical potential [14]. Since the chemical potential of the device of Ref. [8] would 
oscillate in both QH contacts simultaneously, the oscillations would manifest 
themselves as extended conductance features at magnetic fields wherever the 
density of states is large, conceivably producing an extended peak width. In 
our experiment, however, this co-oscillating mechanism is absent, meaning 
there should be no extended linewidth beyond the single partide picture, as 
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observed. This feature should be replaced by a structure associated with the 
jump in the QH chemical potential as the Fermi energy traverses the gaps 
between filling factors. In fact we find a feature that could be ascribed to this 
jump, described in detail in Section 4. In summation, this therefore raises 
the question as to whether the zero bias anomaly in Kang's experiment could 
just be caused by a Fermi level that happens to be pinned at the resonance 
condition for a finite range of B. 

4 V < 0: Dispersion of a Sharp Edge 

Scanning both the voltage bias and the magnetic field we can map out the 
entire EJ.. vs. ky space using F pii as a probe for the Landau level dispersion 
Ej;(ky). This dispersion relation at finite tunnel bias Vis the focus in this 
paragraph. Fig. 4 shows severa! conductance traces plotted against applied 
voltage bias for a series of B-values between 2 T and 10 T. At B fields 
above 2.5 T we observe clear maxima and minima at low negative voltages. 
They become more pronounced and shift towards negative bias at higher 
magnetic fields, with their separation increasing with magnetic field from 
about 10 m V at 3.5 T to more than 50 m V at 7 T. As already addressed in 
paragraph 3 the conductance at zero bias disappears beyond a B-field of 4 T 
and the voltage range of suppressed conductance around zero bias increases 
with higher B-fields. At 10 T the conductance is suppressed down to almost 
-60 m V. Magnetic fields above 4 T separate the occupied states of both 
systems in the ky space, explaining why tunneling at zero bias is no longer 
possible. Spin splitting is not resolved in these measurements. 

The experimental conductance maxima for tunneling into the lowest two 
Landau levels are indicated by little arrows in Fig. 4a and their positions 
are plotted in the V- B plane (Fig. 4b, circles) for comparison with model 
calculations based on the equation (2) with a predetermined edge potential 
<P(x, V). It can be seen that the step function potential model (dashed line) 
qualitatively explains the resonance features, though the predicted position 
is to the right of what is experimentally measured. We can explain this shift 
with a model that includes screening at the 2D edge. 

We perform a self-consistent Schrodinger-Poisson calculation of the edge 
potential at a biased tunnel junction without magnetic field and plotted the 
result in Fig. 5. There we have plotted <P(x, V) as the lowest 2D subband in 
QW J.. as a function of position x. The subband is occupied up to the Fermi 
energy designated by the dashed line. Even at zero bias the potential close to 
the edge is not flat. Negative bias lifts the subband energy above the Fermi 
level resulting in edge depletion of order 750 A at -lOOmV, for example. 

Based on the results of the zero B-field simulation for <P(x, V) we now 
solve the Schrodinger equation (2) with B and calculated the position of the 
expected maxima in the tunnel conductance (Fig. 4b). The self-consistently 
calculated edge potential shows excellent agreement with experiment. 
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Fig. 4. a) Differential conductance dljdV plotted against voltage bias (V) between 
QWl. and QWII, with successive traces shifted by +6 p,S. The resonances due to 
tunneling into the lowest two Landau levels are marked by arrows. b) Positions of 
dl j dV maxima for the lowest two Landau levels plotted in the V - B plane: The 
experimental results (ci reles) are qualitatively similar to the values determined 
from a flat edge potential ( dashed line) but are much better described using a self
consistently calculated depleted edge potential (solid line) 
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Fig. 5. Self-consistently calculated 
potential 4>( x, V) at the edge of 
QW l. for a series of applied bias volt
ages V ( denoted in m V) at B = 
O. The potential barrier is located at 
x = - 15 nm. The plotted lines 
represent the local bottom of the 2D
subband in QWl.. Electronic states 
are filled up to the Fermi level E-j;. 
Note the onset of a depletion region 
at lOmV bias 

We checked our self-consistent Schrodinger-Poisson calculations against 
the analytical model of Levitov, et al. [19] which was designed to model 
a similar device geometry. We find agreement with the zero bias density 
distribution to within 5% at length scales of 400 A or more away from the 
barrier, but at shorter distances and large biases the analytical model appears 
to underestimate the edge depletion under negative bias as well as the edge 
accumulation under positive bias. This is presumably a consequence of the 
finite screening length in QW l., in contrast with the metallic charge mirror 
assumed in the analytical model. In this paragraph we discuss an anomaly 
in the probed dispersion relation of the outermost edge channel near fiU
ing factor 11 = 2. Fig. 6 shows di j dV as a function of the tunnel bias V 
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Fig. 6. (Sample Il: nj_ = 1. 7 x 1011 cm-2 ) 

The resonance in :~ (V) for the outermost 
edge channel (Landau index n = O) splits 
into two peaks near 3.5 T at small nega
tive bias. This is evidence for a jump in the 
chemical potential expected for a sharp 
edge near v = 2 

at a series of fixed B-fields. B "' 3.5 T corresponds to bulk filling factor 
v = 2. Negative V shows the continuous dispersion for the empty states of 
the higher Landau levels. However, the dispersion curve of the lowest level 
does not cross the zero bias line continuously. Instead we observe a splitting 
Ll V "' 4 m V of the peak near B "' 3.5 T. We note that the splitting eLl V is 
close to the cyclotron energy nwc = 6 meV at B = 3.5 T. One possible ex
planation, therefore, is that the bulk goes through the highly incompressible 
state v = 2 the Fermi energy E-j; transverses the gap Egap in the density of 
states between the two lowest Landau levels. Holding up the resonance con
dition (3.2) requires the readjustment of V by Ll V = Egap/ e. Spatial density 
inhomogeneities support the simultaneous existence ofboth situations (v < 2 
and v > 2) along the tunnel junction at a finite range of the B-field. The 
difference nwc- Egap ~ 2 meV is therefore the full width of the broadened 
Landau levels (including localized and extended states). Thermal activation 
measurements within QW_!_ confirmed 6 meV as the transport gap at v = 2. 

The absence of such a splitting at B = 3.5 T for the higher Landau levels, 
i.e. at more negative V, could be explained with the formation of compressible 
strips at the depleted edge. The metallic properties of these strips screen the 
jump of the chemical potential so that it is not observed at the edge. 

5 Conclusion 

In conclusion we ha ve probed the QHE edge state dispersion relation Ej; (k) 
at a sharp cleaved edge. In the regime of high magnetic fields and moderate 
negative bias where only the lowest Landau level is occupied and the probed 
states are empty. We observe a shift in the location of the conductance max
ima that directly reveals the hand bending under bias at the tunnel junction, 
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and is in excellent agreement with a self-consistent model calculation. For the 
zero bias case we have demonstrated that the Chklovskii picture is not valid 
here. We have directly measured the real space position of the edge chan
nels. The resonance lineshapes are fully understood if we include a Gaussian 
broadening in the momentum selection rule and described as results of the 
spectral functions of the tunnel contacts and there is no additional persistent 
conductance found at zero bias unlike the observations by Kang et al. [8] in 
a coplanar double edge tunneling experiment. This proves that such a cleaved 
quantum Hall edge allows an effective filling factor at the edge to be the same 
as that in the quantum Hall bulk. This is an important condition for the in
terpretation of a series of previous tunnel experiments on cleaved quantum 
Hall edges [1,2,3,4,20]. Zuelicke, et al. [10] predict that in the tunneling ge
ometry used in the present experiment, information about the 2D spectral 
function in fractional QH edges can be learned. 
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Abstract. The optical and electrica! properties of self-assembled semiconductor 
nanostructures are strongly affected by their chemical composition and strain state. 
These depend sensitively on the growth conditions. X-ray diffraction techniques are 
used in order to investigate series of SiGe/Si( 001) island samples grown by molecular 
beam epitaxy at various temperatures. The chemical composition distribution and 
the in-plane strain of uncapped islands are obtained from x-ray diffraction reciproca! 
space maps and from iso-strain scattering combined with anomalous scattering at 
the Ge K-edge. From reciproca! space maps around asymmetric Bragg reflections, 
also the properties of capped islands are obtained, giving insight into the structural 
changes during capping of SiGe islands with Si. 

1 Introduction 

Recently, self-assembled semiconductor islands have attracted attention due 
to their band-gap modulation, leading to carrier confinement in spatial re
gions comparable to their de Broglie wavelength in all three dimensions. This 
opens the possibility of band-gap engineering beyond those in bulk semicon
ductors and two-dimensional thin films. During growth by molecular beam 
epitaxy (MBE) or chemical vapor depositions (CVD), various nanostruc
ture shapes have been observed depending on the particular growth con
ditions [1,2,3,4]. Also the chemical composition of such self-assembled struc
tures may differ considerably from that of the deposited material, again with 
a strong influence of growth conditions such as substrate temperature and 
adatom flux. It is hence of importance to correlate the growth conditions 
with the structural parameters (shape, size, strain state, chemical composi
tion) and the electronic and optical properties of such nanostructures. 

X-ray scattering techniques have proved to be powerful for the investi
gation of nano-scale islands. Using grazing incidence small angle x-ray scat
tering, the shape and positional correlation of small islands on a surface, 
or embedded into a superlattice, have been determined [5,6,7]. From x-ray 
diffraction (XRD), the average chemical composition in such islands has been 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 227-237 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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established, and using grazing incidence diffraction (GID) also the in-plane 
relaxation has been determined [8]. Using the iso-strain scattering technique 
(see below), the distribution of In in InGaAs islands on GaAs(001) was 
determined with a height resolution of about 1 nm [9,10], the method was 
also applied to SiGe islands on Si(001). Similar results have been obtained 
in studies using reciproca! space mapping around asymmetrical Bragg re
flections and finite element simulations based on models of nano-scale is
lands [11,12,13]. Recently, the use of anomalous scattering further advanced 
theses studies [14,15]. Here, we want to present results obtained with both 
methods on the same SiGe islands grown by MBE on Si(001). The influence 
of growth temperature on intermixing during growth is addressed, and, as 
for applications only nanostructures embedded in a matrix can be employed, 
also the influence of capping at different growth conditions on the structural 
properties of SiGe islands has been investigated. It can be expected that the 
interdiffusion during capping is more pronounced than during deposition of 
Ge, as Ge shows segregation in Si, which counteracts the intermixing during 
Ge growth, but enhances intermixing during capping. 

2 Coplanar X-Ray Diffraction 

To tackle the issue of island composition we measure reciproca! space maps 
(RSMs) around asymmetrical reflections in coplanar XRD geometry. In this 
geometry, the incident beam, the diffracted beam, and the surface normallie 
in one plane. The momentum transfer Q = (Qx, O, Qz) has an in-plane com
ponent as well as a vertical component. Hence the lattice parameters parallel 
to the sample surface and in growth direction are measured, allowing for a re
construction of the unit cell, and hence the strain state and the composition 
of the unit cells in the island. Each "unit cell" produces a scattered intensity 
distribution spread in reciproca! space, and the contributions of all unit cells 
sum up coherently. In this geometry, a simple separation of the form factors 
of the individual strain states is not possible, as sketched in Fig. 1. Instead, 
simulations are performed starting from model assumptions of the whole is
land: Based on a certain Ge distribution in the island and assumptions on the 
island shape, finite element method-based calculations are used to determine 
the three-dimensional strain state of the island. Details on these calculations 
can be found in Ref. [13]. From the strain field, the scattering pattern is calcu
lated. The result is compared to the experimentally obtained diffuse intensity 
distribution, and the model is adjusted until a good correspondence is found. 
The obvious disadvantage of this method is a high computational effort, and 
a rather indirect way of obtaining the sample parameters. An advantage of 
the method is, however, that it is not restricted to islands on a flat surface, 
but allows also the analysis of buried structures, which is so far not possible 
using iso-strain scattering (see below). 
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Q, 

real space reciproca! ·pace 

Fig. 1. Sketch of an 
interdiffused island 
and corresponding 
intensity distribution 
in coplanar XRD 

For the simulations, we assume cylindrically symmetric islands with the 
shape of a rotational paraboloid. For uncapped islands, the base radius R 
and the height H are used as obtained from AFM measurements. The Ge 
content is assumed to vary vertically from a value x1 at the island bottom 
to x2 at the island apex; for its variation we assume a square-root behavior, 
i.e. , the content is increasing faster at the base than at the top of the islands: 
xce(z) = x1 + (x2 - x1) · /Zfli. With this assumption, the strain field is 
calculated using the finite element method (FEM) for a 45° wedge through the 
island and the substrate ( and cap layer for capped islands), extending from 
the [110] to the [100] in-plane direction. The mesh used for the calculation 
is very fine within and close to the islands, where large strain values occur, 
and continuously less dense with increasing distance from the island, where 
strain fields are weak. The outer limit of the mesh, where the nodes cannot 
move perpendicular to the boundaries, are chosen so that a further extension 
of the calculated range does not change the obtained strain fields. 

From the strain field obtained by FEM, the diffraction pattern are cal
culated using the distorted wave Born approximation, and x1 and x2 are 
then varied until a good correspondence between measurement and simula
tion is achieved (for more details see Ref. [13] and references therein). For 
capped islands, the values for R and H for uncapped islands grown under the 
same growth conditions are used as a starting point. Then these values are 
changed as well in order to obtain a good correspondence between simulation 
and experiment. 

3 Iso-Strain Scattering 

An alternative approach is based on grazing incidence diffraction ( GID). Here, 
the primary beam impinges on the sample surface under a very shallow angle 
ai in the range of the critica! angle of externa! refl.ection n:c , which is of 
the order of 0.2°for SiGe and x-ray energies in the range of 8 to 12 ke V, 
as used here. The beam is diffracted at lattice planes perpendicular to the 
sample surface, and simultaneously refl.ected at the surface, so that the exit 
angle to the surface a f is again comparable to ac. Therefore the momentum 
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Fig. 2. Sketch of the 
iso-strain areas in an 
uncapped island and 
the corresponding 
intensity distribution 
in reciproca! space 

transfer Q is mainly within the growth plane, whereas the component along 
growth direction Q z is very small. Consequently, this scattering geometry 
is sensitive only to the in-plane component of the lattice parameter, i.e., to 
in-plane strain. 

3.1 Interdependence of Strain, Lateral Size, and Height 

The iso-strain scattering (ISS) technique was developed by Kegel shape et al. 
to analyze the interdependence of strain, lateral width and height of nano
scale islands [9,10,16]. The basic idea is a decomposition of the scattered 
signal from a gradually relaxed structure into contributions from areas with 
constant strain, as sketched in Fig. 2. The shape in-plane lattice parameter 
(only this is accessible in GID) varies monotonically from the substrate value 
at the island bottom to that of a more or less relaxed material at the top 
of the island. Each height in the island has a certain lattice parameter , and 
scattering from that region will appear at a certain value of Qr in reciproca! 
space, where Qr is the so-called radial direction from the origin of reciproca! 
space to the Bragg point under investigation. In a scan along Qr the length of 
Q varies, and hence different positions correspond to different in-plane lattice 
parameters. Each individual iso-strain area gives rise to a certain form factor 
of the scattered intensity distribution, which overlaps in reciproca! space 
with the scattering from other iso-strain areas, so that a continuous intensity 
distribution between the reciprocallattice point of the substrate Qr,sub and 
that of the relaxed material at the island top Qr,top is formed, as shown in 
Fig. 2. 

The lateral extent of a certain iso-strain area can be obtained from scans 
along Qa at the respective value of Qr. Qa is the so-called angular direction, 
perpendicular to Qr , i.e., in a scan along Qa the length of Q is constant, and 
the lateral width of an iso-strain area can be measured from the width and 
of the central maximum and the distance of form factor oscillations in the 
Qa-scan. Note that the position Qr corresponds to an in-plane lattice pa
rameter a11; at this point we cannot disentangle the change of in-plane lattice 
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parameter due to elastic relaxation and the change due to interdiffusion of Si 
and Ge. 

In order to measure the height of an iso-strain area above the substrate 
surface, we compared the lateral extent of the area to the island profile ob
tained by AFM. A disadvantage of this method is that due to surface oxida
tion the shape obtained by AFM is usually slightly larger than the "crystalline 
island core" observed in x-ray diffraction, so that the obtained heights are 
slightly underestimated. 

3.2 Composition from Anomalous Scattering 

So far, from ISS the lateral dimension and height within the island of a region 
with a certain lattice parameter can be established. To obtain information 
also on the composition, anomalous scattering has been employed. The atomic 
scattering factor f(Q,E) for x-rays is modulated for x-ray energies in the 
vicinity of an atomic energy level [15]. For SiGe, we vary the energy in the 
vicinity of the Ge K-edge at 11.104keV. To determine the composition of 
a SiGe alloy, for known variation of f(Q, E) for Ge with energy (as Si has no 
absorption edge in the energy range around 11 keV, the scattering factor of 
Si is independent of energy) the scattered signal is measured at two energies, 
about 1 e V below the edge and about 60 e V below the edge. The change in 
the scattered intensity for the two energies can then be attributed to a certain 
Ge concentration [15]. The measurement is performed for the range of Qr as 
in ISS, which links the lattice parameter to a certain Ge content. With this 
method, the Ge distribution within the islands is established. 

4 Experiment 

We investigated two sets of samples grown by MBE on Si(OOl) substrates: in 
the first set (samples A to D), 6 to 11 monolayers (ML) of Ge were deposited 
onto Si for various growth temperatures from 620°C to 840°C. From AFM 
investigations of the surface after growth, the formation of dome-shaped is
lands is observed, with an island size increasing with growth temperature. 
This indicates that the intermixing of Ge and Si in the islands gets more 
pronounced with increasing temperature, which is also supported by the fact 
that for higher growth temperature more Ge needs to be deposited until 
islands form, indicating a reduced strain of the wetting layer due to inter
mixing. Reciproca! space mapping and ISS have been employed in order to 
quantify the Ge content within the islands. 

The second set of samples (E to G) consist of SiGe islands formed by the 
deposition of 5 ML of Ge at 630°C. The islands were capped with 150 nm 
of Si at substrate temperatures between 450°C and 630°C. Reciproca! space 
mapping has been used in order to determine the different interdiffusion be
tween Si and Ge during capping with Si. The growth parameters are listed 
in Tab. 1. 
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Fig. 3. Measured RSMs around the (224) Bragg reflections of the investigated 

samples (left) together with simulations based on the parameters given in Tab. 1 

(right panels) 

4.1 lnfluence of Ge Deposition Temperature 

For the first sample series, RSM and ISS measurements have been performed 

at ESRF in Grenoble, France. For the second set of samples, RSMs around 

the (224) Bragg refl.ection have been recorded at the ESRF, as well as at 

Hasylab in Hamburg, Germany. 
Figure 3 shows the measured reciproca! space maps of the samples of the 

first series (left panels), together with simulations (right panels). Beside the 

substrate refl.ection labeled "Si" and the truncation rod (" TR"), the diffuse 

intensity distribution due to the partially elastically relaxed SiGe islands 

("IL") is visible. Qualitatively it can be seen that for the sample grown at 

higher temperature, the peak due to the islands is closer to that of the Si 

substrate, indicating a stronger interdiffusion in the islands. With the method 

described above, we have determined the Ge content profiles within the values 

x1 and x2 as shown in Tab. 1. 
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Fig. 4. Ge composition as a function of height in the island as obtained from RSMs 
and ISS for various deposition temperatures 

The results are corroborated by the Ge profiles obtained from ISS and 
anomalous scattering. A comparison of the Ge profiles obtained from RSMs 
and ISS is shown in Fig. 4. For this comparison, the height scales of the 
two methods have been adjusted (shifted) by few nm. This may be done, 
as in both methods the actual origin of height has some uncertainty: in the 
models used for the simulations of RSMs, a sharp interface to the wetting 
layer with the same composition as the base of the island, x1, is assumed, 
which is certainly a simplification. Actually rather a steep, but still gradual 
transition from pure Si to SiGe has tobe expected. While ISS directly obtains 
the Ge content without a model, and thus reproduces the gradual increase of 
Ge content, the height information is obtained from a comparison with AFM 
data, with an inherent uncertainty as explained above. Both methods assume 
laterally smooth layers and neglect lateral variations in the Ge composition, 
which is certainly a simplification as well. A comparison with studies of the 
lateral profiles shows, however, that these variations are of the order of our 
error bars ( typically 5-10% absolute) for the major part of the islands [17]. For 
the lower growth temperatures, a very good agreement of both methods can 
be observed. For higher temperatures, due to the reduced strain in the islands, 
the error bars of both methods increase, and the quantitative correspondence 
gets somewhat worse, although the overall results are still in good agreement. 

Obviously, an increase in growth temperature leads to a strong enhance
ment of Si-Ge intermixing, with the maximum Ge content of about 75% 
at 620° growth temperature dropping to about 40 at 840°C. For the high
est deposition temperature (sample D), a qualitative difference compared to 
the other samples is observed: The aspect ratio H / R is considerably lower 
than for the other samples of the series, and the reciprocal space map shows 
a peak very close to that of the Si truncation rod, i.e., the elastic relaxation 
is significantly smaller than even for sample C grown at 750°C. The shape 
obtained from AFM resembles rather a truncated pyramid than a dome with 
steep side facets. We believe that this change is directly related to a change 
of the growth mode. As was shown by Jesson shape et al., for deposition of 
Ge on Si at low growth temperatures, island grow by a statistical nucleation 
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process [18], i.e., only islands that exceed a critical nucleus size continue to 
grow, while smaller nuclei dissolve. In contrast, for the deposition of alloys 
with small strain (small Ge content in our case), a barrierless island forma
tion was predicted [19,20,21]. Although we cannot access the growth kinetics 
in our ex-situ experiment, the results could be consistent with a change in 
growth mode due to intermixing. Increasing the growth temperature might 
have a similar effect than reducing the Ge content of the deposited alloy: 
due to intermixing, the material forming the island is actually a SiGe alloy, 
and for 840°C the strain might be low enough to allow for the barrier-less 
formation of islands. 

Table 1. Growth parameters of the investigated samples and experimental results 
obtained from reciproca! space maps and iso-strain scattering 

Sample Tgrowth( 0 C) Tcap ( 0 C) Rbase (nm) H (nm) X1 (%) X2 (%) Xmax,ISs(%) 

A 620 37 19 50 76 73 

B 700 50 35 36 59 61 

c 750 70 33 32 53 57 

D 840 180 30 27 41 27 

E 630 630 50 6.6 40 50 

F 630 540 42 10.5 40 80 

G 630 450 35 15 60 85 

4.2 Influence of Capping Temperature 

Reciproca! space mapping has also been applied in order to investigate the 
change in island composition during capping of SiGe islands with Si. For sam
ples E through G, the deposition parameters of Ge are very similar to those 
of sample A. After the Ge deposition, the islands have been capped with Si 
at different temperatures. Figure 5 shows the reciprocal space maps together 
with simulation of samples E and G, capped at 630°C and 450°C, respec
tively. For sample E, the map shows a diffuse peak due to the islands very 
close to the truncation rod. Hence almost no elastic relaxation is present in 
this sample. From the peak shape, narrow along Qx but elongated along Qz, 
it can be seen that the islands have a rather flat shape with a large base width 
(see also the results of the simulations in Tab. 1). Hence during capping at 
a temperature where a comparably moderate intermixing is observed during 
Ge deposition, maintaining a high Ge content at the island apex, a significant 
dilution takes place. 

In order to obtain a high Ge content in buried islands after capping with 
Si, the temperature has to be considerably lowered during capping. For sam-
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Fig . 5. Measured RSMs of samples E (a) and G (b) together with simulations 
(panels b,d) . The obtained Ge profile for samples E,F, and G is shown in (e) 

ple G capped at 450°C, comparable structural properties are observed as for 
the uncapped sample A grown at 630°C (see Tab. 1 and Fig. 5e) . That the Ge 
content observed in sample G is even slightly higher than for sample A has 
to be attributed to slightly different growth conditions of both samples, as 
the two sample series have not been grown in one row. Within one series, we 
always observed intermixing during capping, but never a Ge enrichment. 

4.3 Strain Distribution 

The strain distribution in ali islands can be directly obtained from the FEM 
calculations of the island models. They are summarized in Tab. 2. Note that 
here we give strain values with respect to the Si substrate lattice parameter, 
i.e., Exx,zz = (all,l. - asi)/aSi· 

Table 2. Strain values for the investigated sample series of uncapped islands 

Sample C:x x,m ax (%) C:xx,min (%) Czz, m ax (%) C:z z ,min (%) 

A 2.1 -2.7 3.8 -0.6 
B 1.8 -2.7 3.2 -0.5 
c 1.7 -2.7 3.0 -0.5 
D 1.0 -1.0 2.2 -0.1 
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Also from this table, the qualitative difference of sample D is obvious. For 
the capped samples F through G, the strain values are significantly different 
due to the fact that the Si cap imposes a strain also from the top. Therefore, 
the elastic relaxation of uncapped islands is significantly reduced, and the re
maining strain depends sensitively on the island shape: for capping at 630°C, 
the islands flatten to less than half of their height, leading to a reduction of 
the maximum in-plane strain to a value as low as E:xx ~ 0.06%. Capping at 
460°C almost maintains the aspect ratio of uncapped islands, and the result
ing maximum in-plane strain at the island apex is about 0.5%. Although this 
value is much lower than in uncapped islands, it is still of relevance for device 
applications, as the Si above the island is strained to the same in-plane lattice 
parameter. This tensile strained Si region may be used to localize electrons 
in the Si conduction hand, and the strain value is relatively high compared 
to alternative concepts to achieve strained Si. 

5 Summary 

We have investigated the influence of the growth temperature on the interdif
fusion of Si and Ge during SiGe island growth and island capping. While for 
deposition of Ge onto Si(OOl) at 620°C the Ge content reaches about 80% in 
the island apex, growth at higher temperatures leads to strong intermixing. 
At 840°C, the maximum concentration of Ge in the island apex is only about 
30%. During capping of Ge-rich islands grown at 630°C, a further interdif
fusion takes place. Capping at 630°C leads to a decrease of the maximum 
Ge content to about 50%, while lowering the temperature to 450°C during 
capping maintains the high Ge composition. 
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Abstract. In interacting one-dimensional (lD) metals conventional Fermi liquid 
behavior is expected to break down due to a dynamical decoupling of charge and 
spin degrees of freedom. Angle-resolved photoelectron spectroscopy (ARPES) on 
the electronic structure of the quasi-lD organic conductor TTF-TCNQ indeed re
veals significant discrepancies to band theory. Instead, the experimental spectra can 
be well explained by the lD Hubbard model, which accounts for the intramolecu
lar Coulomb interaction and predicts signatures of spin-charge separation over the 
entire conduction band width. The model description can even be made quanti
tative, if one accounts for an enhanced hopping integral at the surface related to 
a relaxation of the topmost molecular layer. The importance of strong lD corre
lation effects is further supported by a remarkable temperature dependence of the 
ARPES data. These results provide strong spectroscopic evidence for the occurrence 
of spin-charge separation in the finite energy physics of TTF-TCNQ. Deviations of 
the Hubbard model description for the low-energy spectral behavior is attributed to 
the neglect of interchain coupling, long-range Coulomb interaction and/or electron
phonon coupling. 

1 Introduction 

In conventional metals the conduction electrons seem to be essentially inde
pendent of each other, although as charged particles they should experience 
a strong Coulomb repulsion. This remarkable observation can be understood 
on the grounds of the famous Fermi liquid concept in which the low-lying 
excitations of the many-electron system are described as non or only weakly 
interacting quasiparticles. It can be shown that this picture breaks down, if 
the electrons are confined to only one spatial dimension. For one-dimensional 
(lD) metals the electronic charge and spin degrees of freedom are found 
to decouple from each other, leading to a new low-energy phenomenology 
referred to as Tomonaga-Luttinger liquid (TLL) [1]. While the theoretical 
understanding of TTL behavior is well-established by now, direct experimen
tal evidence is still very scarce. Furthermore, so far the search for unusual 
properties in ( quasi-) lD metals has been directed at their low-energy proper
ties where other effects may interfere ( e.g., electron-phonon coupling). Recent 
theoretical treatments of the lD Hubbard model [2,3] however suggest that 
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signatures of spin-charge separation may occur even at larger energies com
parable with the conduction band width. Here we report on results from 
angle-resolved photoelectron spectroscopy (ARPES) on the quasi-1D organic 
conductor TTF-TCNQ [4,5] which are in excellent agreement with this the
oretical picture. 

2 Organic Charge-Transfer Salts 
as Strongly Correlated Quasi-lD Metals 

Nature offers us a number of strongly anisotropic materials whose electronic 
properties can be viewed as quasi-1D. Among those the so-called organic 
charge-transfer salts are particularly interesting. Their basic building blocks 
are organic molecules of planar geometry. Due to the 1r-symmetry of their 
highest occupied/lowest unoccupied molecular orbital (HOMO/LUMO), co
valent bonding is only possible perpendicular to the molecular plane, which 
results in the formation of molecular stacks (see Fig. 1). Thus the electrons 
can propagate only along the stack direction. Often the HOMO of the iso

lated molecule is fully occupied, so that charge transfer to (or from) suitable 
acceptor ( or donor) complexes is required to render the stacks metallic. In 
the case ofTTF-TCNQ, whose structure is shown in Fig. 1, there are actually 
two types of molecules, TTF and TCNQ, which form separate and parallel 
stacks. In this case TTF acts as donor and TCNQ as acceptor, with a charge 
transfer of 0.59 electrons per formula unit from TTF to TCNQ [6]. Note also, 
that the molecules are not oriented strictly perpendicular to the stack axis 
( which is the crystallographic b-direction) but are slightly tilted. 

The electronic properties of TTF-TCNQ show indeed a strong quasi-1D 
character. For example, for pure samples the conductivity along the b-axis is 
more than 1000 times larger than in any other direction. Below 54 K TTF
TCNQ is a Peierls insulator with a 2kF charge density wave (CDW). The 
metallic phase at higher temperatures deviates in many respects from sim
ple band behavior [6]. For example, the magnetic susceptibility is strongly 
enhanced compared to a band-like Pauli paramagnetism. A dominating role 
of electronic correlation effects has also been inferred from the observation 
of 4kF fluctuations in diffuse x-ray scattering. This suggests that a 1D Hub
bard model may provide a good description of the electronic structure. Here 
the model parameters t and U describe the hopping between neighboring 

molecules along the stacks and the intramolecular Coulomb energy, respec

tively. 
Recently, optical spectroscopy [7] and transport measurements [8] on the 

closely related Bechgaard salts have given some indirect evidence of possible 
TLL behavior. The most direct signatures for spin-charge separation are ex
pected to show up in the momentum-resolved single-particle excitation spec
trum A(k, w) [1,2,3], which canin principle be measured by ARPES. However, 
as the photoelectrons have a rather low probing depth ( rv 10 Ă), this method 
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Fig. 1. Monoclinic crystal structure and Brillouin zone (with high-symmetry 
points) of TTF-TCNQ 

requires a good control of quality and long-term stability of the surfaces on 
a molecular level. This has proven to be problematic for the Bechgaard salts 
due to the polarity of their surfaces and the rapid radiation damage in the 
exciting light field [9]. In contrast, the surfaces of TTF-TCNQ crystals are 
non-polar and hence unreconstructed (though not unrelaxed, see below), and 
radiation damage is much slower, if the photon energy remains below about 
30 e V [9]. The observation of k-dispersive spectral features in ARPES, sig
naling the high and stable long-range order of TTF-TCNQ surfaces, was first 
reported by Zwick et al. [10]. In fact, to our knowledge TTF-TCNQ has up 
to now remained the only charge-transfer salt where this has been possible. 

3 Experimental Details 

The ARPES experiments have been performed both at our home laboratory 
with He 1 radiation from a discharge lamp and at BESSY (Berlin) using syn
chrotron radiation. Energy and angular resolution amounted to 60 me V and 
± 1°, respectively. All data were taken at a base pressure below w-10 mbar 
and at temperatures of 60 K or higher, i. e. above the Peierls transition. Sin
gle crystals with typical dimensions of 2 x 5 x 0.2 mm3 (long axis along the 
b-direction) were cleaved in situ parallel to the a-h plane to obtain clean sur
faces. The chemical and structural quality of these surfaces was characterized 
by x-ray photoemission (XPS) and scanning tunneling microscopy (STM). All 
ARPES data shown here have been taken within a time window of 2-3 hours 
after cleavage and before noticeable radiation damage occurred [9]. 
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Fig. 2. ARPES dispersions of TTF-TCNQ measured parallel (left) and perpendic
ular (right) to the molecular stacking direction 

4 Results and Discussion 

Figure 2 shows ARPES spectra along the r-Z and r-Y directions of the Bril
louin zone (cf. Fig. 1), i.e. with wavevector k varying along and perpendicular 
to the lD stacking axis, respectively. While parallel to the lD axis the spec
tral conduction hand features display a pronounced energy-vs.-wavevector 
dependence, virtually no variations are ohserved in the perpendicular direc
tion. This directly refiects the strongly anisotropic k-space dispersion of the 
conduction hand states, consistent with the huge anisotropy in the conduc
tivity. 

A gray-scale representation of the ARPES data along the lD axis, which 
allows to trace the dispersions more easily, is given in Fig. 3. Also shown 
are the conduction hand dispersions obtained from a density-functional hand 
calculation using the generalized gradient approximation (GGA) [5]. Accord
ing to the GGA calculation the hands occupied at the f-point are derived 
from the partially populated TCNQ LUMO, whereas the hands occupied at 
Z have their origin in the correspondingly "hole-doped" TTF HOMO. Both 
types of bands come as douhlets, hecause the unit cell contains two TTF 
and two TCNQ stacks each. Due to a small interaction hetween neighbor
ing TCNQ stacks their hand degeneracy is slightly lifted, whereas it remains 
largely preserved for the TTF hands. The position of the common Fermi 
vector of hoth hand complexes is determined hy the charge transfer hetween 
TTF and TCNQ stacks. 
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Fig. 3. Gray-scale plot of 
the ARPES dispersions (dis
played as negative second 
energy derivative of the 
• t •t d2I). m ens1 y, - dE'I m com-
parison to the conduction 
band dispersions obtained 
by a density-functional band 
calculation [5] 

The comparison of experimental and GGA dispersions reveal a number 
of qualitative and quantitative discrepancies. To begin with, the theoretical 
TTF hand has an experimental counterpart (labeled c in Figs. 2 and 3), 
which displays the same U-shaped dispersion but is characterized by a width 
almost twice as large. In the k-range around the zone center, where band 
theory predicts the TCNQ hand tobe occupied, we find three experimental 
features (a, b, and d). Again, two of them (a and b) could be related to the 
GGA bands by rescaling their band width by a factor of rv 2. Keeping in 
mind the extreme surface sensitivity of ARPES the enhanced band widths 
may result from a structural relaxation of the TCNQ and TTF stacks lying 
in the topmost molecular layers. More specifically, it seems plausible that the 
tilt angle of the molecules with respect to the lD axis (cf. Fig. 1), which 
results from the competition between maximum covalent bonding along the 
stacks and minimum electrostatic energy ( all molecules are ionic due to the 
charge transfer), is modified for the surface molecules as they experience 
a different Madelung potential. This would imply a notable renormalization 
of the nearest neighbor hopping integrals and hence of the corresponding 
band widths. 

However, the band calculation offers no explanation for the origin of ex
perimental feature d (and its replica d' in the next Brillouin zone). If it were 
an additional surface state (for which there is no obvious explanation), its 
occupancy throughout the Brillouin zone would severely offset the delicate 
charge balance between the TTF and TCNQ conduction bands and should 
thus lead to a pronounced shift of the Fermi vector along the lD axis com
pared to its position in the bulk. This is obviously not the case. 

The failure of hand theory is consistent with other experimental indica
tions that the electronic properties of TTF-TCNQ are dominated by strong 
correlation effects [6]. Therefore a lD Hubbard model description seems more 
appropriate. Here the delocalization of the charge carriers is described by an 
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Fig. 4. (a) Schematic electron removal spectrum of the doped lD Hubbard model 
with band filling 1/2 < n < 2/3 (see text for details). (b) Theoretical spin and 
charge branch dispersions of the lD Hubbard model calculated for U = 1.96 eV, 
t = 0.4 eV, and n = 0.59 compared to the ARPES dispersion of the TCNQ-derived 
conduction band complex 

intermolecular hopping integral t whereas the localizing effect of the Coulomb 
repulsion is captured by an intmmolecular interaction energy U. While early 
treatments of the model had been restricted to the strong coupling limit 
( U / t ---+ oo), there has recently been great progress to calculate detailed spec
tral properties also for finite coupling strengths (U jt rv 1) [2,3]. A schematic 
view of the k-dependent single-particle spectrum below the chemical poten
tial (i.e., the electron removal spectrum) is given in Fig. 4(a). In a simple 
picture a hole generated by removal of an electron (by e.g. photo-excitation) 
decomposes ( or "fractionalizes") into decoupled spin and charge excitations 
( "spinons" and "holons"). As energy and momentum of the original hole can 
be distributed among these collective modes, a broad excitation continuum 
results (shaded area in the figure). However, due to the phase space avail
able for hole fractionalization the continuum is not structureless. Rather, it is 
dominated by k-dispersive singularities (solid curves in Fig. 4(a)) which cor
respond to situations, in which either the holon propagates with the spinon 
having zero energy, or vice versa. The resulting "charge" and "spin" branches 
scale with characteristic energies t and J, respectively, where the latter is the 
effective magnetic exchange energy [J = 2~2 (n - sin~:;n) ) , n denotes the 
band filling]. The loss of spectral weight in the charge branch for k between 
kF and 3kF, which was already suggested by strong-coupling calculations, 
has recently been confirmed by the dynamical density-matrix renormaliza
tion group (DDMRG) method tobe a generic property of the model [3]. 

Comparing the topology of the charge and spin branches to the TCNQ
related ARPES dispersions in Fig. 3 one observes striking similarities. A di
rect comparison between experimental TCNQ dispersions and a lD Hubbard 
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model calculation using the Bethe ansatz is contained in Fig. 4(b) [5]. In the 
calculation the band filling was fixed at n = 0.59 (consistent with the charge 
transfer) and U and t were chosen such to obtain optimum agreement with 
experiment. Indeed, the Hubbard model provides an excellent description of 
the data fort= 0.4 eV and U = 1.96 eV, corresponding to a rather moderate 
coupling strength of U jt = 4.9 in the TCNQ stacks. The experimental fea
ture a is thus identified as the "spin" branch of the Hubbard model, whereas 
structures b and d constitute the "charge" branch which together with its 
k ----) -k counterpart forms the characteristic X-shaped dispersion in Fig. 4. 
While the resulting Coulomb energy U is consistent with earlier estimates, 
the hopping rate t would imply a bare band width W = 4t which is doubled 
with respect to band theory and its value derived from bulk properties [6]. We 
attribute this again to a surface relaxation of the topmost molecule stacks. 
For the volume electronic structure we can estimate a corresponding U jt ra
tio by assuming that U as an intramolecular property does not vary much 
between surface and bulk and by deriving a bulk value for t from the GGA 
band width. This yields U jt ~ 11 for the bulk. From these parameters we can 
also infera magnetic energy scale J ~ 21 meV, which agrees favorably with 
experimental values ranging between 17 and 30 me V derived from magnetic 
susceptibility measurements [11,12]. 

In contrast to the TCNQ band the ARPES dispersion of the TTF band 
shows no unusual behavior except for the enhanced band width. According 
to the GGA calculation this band is more than half-filled (n = 2-0.59 > 1). 
For such a situation the 1D Hubbard model would predict a gap at wavevec
tor k = 1r- kp in the dispersion, separating a spin- and a charge-like branch 
from each other [13]. Its size depends exponentially on Ujt. However, the 
ARPES data give no evidence for such a gap within experimental resolution 
(cf. Fig. 5), leading to an upper limit of Ujt < 0.2(0.4) for the surface (vol
ume) and thus implying only weak correlation effects. While this finding is 
consistent with a temperature-independent (Pauli-like) spin susceptibility of 
the TTF stacks [14], it seems to be at variance with the observation of 4kp 
charge density fluctuations which had been assigned to these stacks [6,15]. 
On the other hand, 4kp fluctuations are a signature of long-range Coulomb 
interactions not included in our bare Hubbard model fit which accounts only 
for on-site interactions. The additional consideration of non-local Coulomb 
effects by adding at least a nearest neighbor interaction term severely com
plicates the problem. The calculation of reliable spectral functions for such 
an extended Hubbard model is unfortunately still out of reach. Preliminary 
results from exact diagonalization of small finite systems [16] suggest however 
that the effect of long-range interaction on the spectral dispersion is not as 
dramatic as would be required to resolve the TTF puzzle. This calls strongly 
for further theoretical work on the extended Hubbard model. 

In return, the absence of 4kp fluctuations on the TCNQ stacks [6] justifies 
the use of a purely local Hubbard model for them. The strong 1D correlation 
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effects observed in the experimental TCNQ dispersions are further corrobo
rated by a very unusual temperature dependence of the ARPES spectra [4,5] 
which is shown in Fig. 6. With increasing temperature from 60 K to nearly 
room temperature the data reveal a dramatic transfer of intensity from low to 
high excitation energies on an energy scale of the total band width. The effect 
is fully reversible and conserves the integrated spectral weight within exper
imental accuracy. A weight transfer over an energy so much larger than the 
thermal energy scale cannot be explained by conventional electron-phonon 
coupling or possible Peierls fl.uctuations. Rather, it is a signature of electronic 
correlation effects and consistent with the temperature dependence calculated 
for the 1D tJ model in the limit J jt -+ O ( corresponding to the U /t -+ oo case 
of the Hubbard model) [17]. There it was found that, compared to the zero 
temperature spectrum, considerable spectral weight is redistributed from the 
spinon peak at the Fermi level to the bottom of the holon band already for 
low temperatures O< kBT << t, exactly as observed in our data. We expect 
this result to hold qualitatively also for finite J jt or U jt. 

We finally turn to the behavior of the spectra close to the chemical po
tential. Theoretically, the low-energy properties of the 1D Hubbard model 
follow the TLL phenomenology, which is parameterized by the charge stiff
ness constant Kp [1] . For example, the low-energy onset of the k-integrated 
electron removal spectrum is expected to follow a lwla power law with a= 

i(Kp+K; 1 -2). Ftom the Hubbard model parameters relevant for the TCNQ 
band one obtains Kp ~ 0.68 [3,18] yielding a~ 0.038. With such an exponent 
the spectral onset would practically be indistinguishable from a conventional 
metallic Fermi edge. The k-resolved spectrum at the Fermi vector kp would 
even display singular behavior (cx: lwla- l)[1]. Quite contrary to this theo
retical expectation the experimental kp spectrum displays an almost linear 
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energy dependence within the first 200 meV of the chemical potential (see, 
e.g., Fig. 6), which is also seen in the k-integrated spectrum [5]. This indi
cates that the simple 1D Hubbard model which works so well for the finite 
energy spectral properties fails at low excitation energies. There are vari
ous possible explanations for this finding. First of all, the physics of the 1D 
Hubbard model is strictly applicable only for energies larger than the trans
verse hopping integral between the 1D stacks. As this is small but non-zero it 
would be not surprising to observe deviations from canonical1D TLL behav
ior at low energies. Another explanation is based on the effect of long-range 
Coulomb interaction beyond a purely local Hubbard model, which may lead 
to larger power law exponents of up to a ,...., 1 [19]. It has been argued that 
such values for a may also result from the inevitable existence of impurities 
and/ or defects on the 1D stacks, which localize the conduction electrons to 
segments of finite length and thus modify their description within the concept 
of "bounded Luttinger liquids" [20]. 

Furthermore, the failure of the Hubbard modelat low energies may not 
have a purely electronic origin. In fact, from the very existence of the Peierls 
instability we know that electron-phonon coupling also plays an important 
role in TTF-TCNQ. However, a simple interpretation of the observed linear 
spectral onset in terms of a Peierls pseudo gap induced by CDW fluctua
tions can be ruled out, as the characteristic energy scale given by the low
temperature Peierls gap is only 20 meV [6] and hence much smaller than the 
range of the linear onset. This could indicate strong coupling to other phonons 
than those involved in the Peierls transition and is consistent with the phonon 
spectrum of TTF-TCNQ which indeed reaches up to,...., 200 meV [21]. A de
tailed understanding of the low-energy spectral properties of TTF-TCN Q will 
thus require the consideration of electronic correlations and electron-phonon 
coupling effects on an equal footing. Unfortunately, no such theory exists as 
yet. 
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5 Conclusions 

In summary, the electronic structure of the quasi-lD organic conductor TTF
TCNQ as probed by ARPES deviates strongly from a conventional hand 
structure picture. When accounted for the effects of a possible surface re
laxation, the finite energy spectral dispersions can be consistently and even 
quantitatively explained by the single-particle spectrum of the lD Hubbard 
model. This interpretation is further supported by a temperature-dependent 
redistribution of spectral weight over energies much larger than the thermal 
energy. In particular the TCNQ-derived conduction hand thus displays spec
troscopic signatures of spin-charge separation on an energy scale of the hand 
width. Open questions concern the low U jt ratio found for the TTF hand 
and the low-energy spectral behavior, which points to the possible additional 
importance of electron-phonon interaction, long-range Coulomb effects, or 
three-dimensional coupling. 

These results highlight the great importance of electronic correlations and 
other many-body effects in molecular organic compounds. In fact, the deli
cate balance between intramolecular Coulomb interaction and intermolecular 
electron hopping is a typical trademark of these materials and at the heart of 
their complex electronic phase diagram. Here we have studied the additional 
role of reduced dimensionality, and it may be tempting to speculate that 
the physics encountered here may also be relevant for quasi-lD biologica! 
molecules such as DNA. 
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Quantum Critica! Metals: 
Beyond the Order Parameter Fluctuations 
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Abstract. The standard description of quantum critica! points takes into account 
only fluctuations of the order parameter, and treats quantum fluctuations as ex
tra dimensions of classical fluctuations. This picture can break down in a qualita
tive fashion in quantum critica! metals: non-Fermi liquid electronic excitations are 
formed precisely at the quantum critica! point and appear as a part of the quantum
critical spectrum. In the case of heavy fermion metals, it has been proposed that 
the non-Fermi liquid behavior is characterized by the destruction of a Kondo ef
fect. The latter invalidates Hertz's Gaussian theory of paramagnons and leads to 
an interacting theory that is "locally quantum critica!". We summarize the theoret
ical and experimental developments on the subject. We also discuss their broader 
implications, and make contact with recent work on quantum critica! magnets. 

1 The Order Parameter Fluctuation Theory 
of Quantum Critica! Points and Its Breakdown 

Phase transitions come in different varieties. Generically, they are character
ized by the onset of an order parameter. A classical critical point, occurring 
at a finite tempera ture phase transition of second-order, is described in terms 
of a coarse-grained theory of spatial, but time-independent, fluctuations of 
the order parameter [1]. Such a description also serves as the hasis to catego
rize the universality classes of critica! points. Quantum critical points ( QCPs) 
take place at zero temperature. They differ from their classical counterparts 
in that the static (classical) and dynamic (quantum) fluctuations are mixed 
and both have to be incorporated in the critica! theory. It is, however, stan
dard to assume that they too can be described in terms of fluctuations of the 
order parameter: the only distinction being that the fluctuations are not only 
in space but also in (imaginary) time [2,3]. 

It has been realized over the past few years that this picture can break 
down in a qualitative fashion in quantum critical metals [4,5]. Non-Fermi 
liquid excitations emerge precisely at the QCP, and they need to be kept 
as a part of the quantum-critical spectrum. This is illustrated in Fig. 1. 
On the one hand, quantum criticality is the mechanism for the non-Fermi 
liquid behavior. On the other hand, the non-Fermi liquid excitations feedback 
and change the universality class of the underlying QCP. The experimental 
motivations have largely come from heavy fermion QCPs [6,4,5]. Discussions 
of a similar spirit can be found in an earlier pedagogica! article [7]. 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 253-264 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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E-< 

~ , Quantum Critical; t --------~~-:::,rmi Liquid 
state 

QCP control parameter 3 

Fig. 1. Schematics of quantum phase tran
sitions in strongly correlated metals. Quan
tum criticality leads to non-Fermi liquid 
excitations which, in turn, become a part 
of the quantum-critical spectrum and give 
rise to new types of quantum-critical point 

The notion that quantum fluctuations ata second-order zero-temperature 
phase transition amount to adding extra dimensions of purely classical fluc
tuations dates back to the work on the Ising model in a transverse field [8,3]. 
Within the renormalization group framework, Hertz [2] carried out such 
a mapping for a model of a metal undergoing a quantum spin-density
wave (SDW) transition. He showed that the number of the extra dimen
sions is equal to the dynamic exponent z. The result [2,9] is a def f = d + z 
(where d is the spatial dimensionality) dimensional critica! theory of para
magnons [10,11,12,13]. It was not until recent years that quantum critical 
metals became experimentally realized, mostly in heavy fermion metals. In 
many cases, the experiments contradict the Hertz picture [6,4,5] (see below). 

From a theoretical point of view, the possible breakdown of this picture 
can be seen in a number of ways. First, the construction of the order pa
rameter fluctuation theory proceeds by integrating out fermions altogether. 
However, non-Fermi liquid excitations emerge exactly at the QCP (Fig. 1); 
they go away inside the phases on both sides of the QCP. These emergent 
excitations should be considered as a part of the quantum-critical spectrum. 
The resulting criticat theory is then more than just fluctuations of the order 
parameter. 

Second, in the mapping of quantum fluctuations into extra dimensions of 
classical fluctuations, one writes the partition function of a quantum mechan
ical system in terms of a summation over configurations of classical variables 
in space and time: 

z "' Z(config). (1) 
config in (x,r) 

However, if the partition function for the individual configurations in space 
and time is not positive semidefinite, Eq. (1) would not necessarily corre
spond to a classical statistica! mechanical theory in d + z dimensions. For 
electronic systems, this has been known through the "fermion sign problem" 
encountered in quantum Monte-Carlo methods [14]. The sign problem also 
appears in quantum spin systems. Indeed, recent work has demonstrated its 
effect in QCPs of two-dimensional quantum magnets [15] (see below). 



Quantum Critical Metals: Beyond the Order Parameter Fluctuations 255 

2 Quantum Critica! Heavy Fermions 

Quantum criticality is of particular interest to the physics of strongly corre

lated metals. It provides a route towards non-Fermi liquid behavior [16,17], 
and may also serve as a means of generating collective states such as un

conventional superconductors [18,19]. Heavy fermions have been playing an 
especially important role, for the simple reason that here QCPs have been 

explicitly identified [6]. 
The contradiction to the paramagnon description was initially found in 

the inelastic neutron scattering experiments of heavy fermion metals near an 

antiferromagnetic QCP [20,21,22]. The prediction of the paramagnon theory 

is straightforward. Due to Landau damping, the dynamic exponent z = 2 in 

the antiferromagnetic case. The effective dimensionality of the fluctuations 

of the paramagnons, deff = d + 2, is either larger than or equal [21] to 4, the 
upper critical dimension. The fixed point is Gaussian, and the frequency de

pendence of the dynamical spin susceptibility is simply given by the Landau 
damping [2], with an exponent 1. At the same time, its temperature depen
dence is controlled by the quartic coupling among paramagnons; this coupling 

is dangerously irrelevant and produces a temperature exponent that is larger 
than 1 [9]. An important corollary is that the dynamical spin susceptibility 

necessarily violates w jT scaling [3]. (In special cases, integrating out fermions 

within the Hertz framework makes the coupling constants of the paramagnon 

theory non-analytic [23,24]. Such effects may lead to fractional exponents in 

the dynamical spin susceptibility at q rv Q, but not w jT scaling [24].) 

The experiments [20,21,22], on the other hand, observe w jT scaling. More
over, the critical exponent for the frequency and temperature dependences is 
fractional. Finally, this same fractional exponent is observed even at wavevec

tors far away from the antiferromagnetic ordering wavevector Q, in a form [20] 

const. 
x(q,w) = f(q) + (-iw)<>W(wjT)' (2) 

where f ( q) vanishes as q approaches the antiferromagnetic wavevector Q 
and stays non-zero elsewhere. The fact that this same fractional exponent a 
appears essentially everywhere in the Brillouin zone suggests that its origin 

is local, as noted in Ref. [20]. 
Heavy fermions near a magnetic quantum phase transition should be well

described in terms of a Kondo lattice model: 

(3) 
ij,a ij 

We are considering metallic systems, away from half-filling ( i.e., the number 
of conduction electrons is other than one per f electron). We can define the 

tuning parameter of this model as <5, the ratio of the RKKY interaction to the 

bare Kondo scale T~. For negligible <5, the Kondo effect dominates [25,26]: 
the local moments are quenched and the excitations below some energy scale, 
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E1~c' are spin-~ and charge-e Kondo resonances [27]. The result is aparam
agnetic heavy fermion metal. For large 6, on the other hand, the interactions 
between the local moments play the dominant role. For dimensions higher 
than one and in the absence of strong geometrica! frustration, the ground 
state is expected to be magnetically ordered. Typically, this would be an 
antiferromagnetic metal (as can be expected when the system is not too far 
away from half-filling). 

What is the nature of the quantum phase transitions? It was suggested 

in Ref. [28] that the behavior of E1~c can be used as a characterization. As 
defined earlier, this is the scale below which local-moments are turned into 
Kondo resonances. It can also be operationally defined in terms of the spin 
damping or "spin self-energy" M ( w) ( see below): E1~c separates the region 
(w » E(;,J where M(w) contains a fractional exponent and that (w « E(;,c) 
where it is linear in frequency. Two different classes of QCP occur depending 
on whether E1~c stays finite or vanishes at the QCP [28]. Subsequent micro
scopic works [4,29,30,31] have indeed shown such QCPs. Related approaches 
have also been developed in Refs. [32,5,33]. 

3 Microscopic Results and Their Robustness 

3.1 Microscopic Results 

The microscopic analysis was carried out within the extended dynamical 
mean field theory of Kondo lattice systems [29,34] (this approach goes be
yond the dynamical mean field theory [35,36]; for the initial development of 
the method, see Refs. [37,38]). In this approach, the spin spin-energy is taken 
to be momentum-independent, which is expected to be valid for antiferro
magnetic quantum critical metals provided the spatial anomalous dimension 

7] =o. 
The "local quantum critical point" arises in this microscopic approach 

to the Kondo lattice model. The Kondo coupling is relevant in the renor
malization group sense on the paramagnetic side, leading to Kondo singlet 
formation and Kondo resonances below a finite energy scale E1~c. At the 
QCP, however, the Kondo coupling is on the verge of becoming irrelevant. 
So E1~c goes to zero precisely at the QCP; see Fig. 2. 

The microscopic result also provides yet another alternative means to 
define E(;,c, which appears as an infrared cutoff scale in the local spin suscep

tibility, Xloc =< x( q, w) >q· On the paramagnetic metal side, E1~c is finite, 
and Xloc has the Pauli behavior refiecting the Kondo resonances. At the QCP, 

on the other hand, E1~c = O and Xloc is singular. The singularity is however 
weaker than the Curie behavior in the non-scaling regime above the ultravi
olet cutoff scale T 0 . (T0 is of the order of the single-ion Kondo temperature 
T~, and is always finite.) 

The initial analytic result for the quantum-critical dynamics was derived 
with the aid of an E-expansion of the self-consistent Bose-Fermi Kondo 
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T ........ ·T·~······························ 
• 

~ loc Q 
.. .. 

' mall' FS 

Fig. 2. Local quantum critical point. The 
Fermi surface undergoes a sudden reconstruc
tion across the QCP; within the paramag
netic Brillouin zone, it is 'large' on the heavy 
fermion side and 'small' on the antiferromag
netic side 

model [4,29] . The local spin susceptibility is 

1 A 
Xloc(w, T =O)= 2A ln -. ' (4) 

-zw 

where the energy scale A ::::; T~. The corresponding spin self-energy has the 
form 

M(w,T):::::: -JQ +A (-iw)"'W (~), (5) 

and the exponent is 

(6) 

Since the product p1 (IQ)A is expected to be of order unity at the transi
tion [4,29], a should be fractional. 

The singular fluctuations seen in the local susceptibility reflects the em
bedding of the criticality of the local Kondo physics in the criticality asso
ciated with the antiferromagnetic ordering. The singular form might raise 
the concern that the local quantum critical point is pre-empted by mag
netic ordering, which would turn the transition first order. It was argued 
that a second order transition is natural: for two-dimensional magnetic fluc
tuations, a divergent local susceptibility necessarily accompanies a divergent 
peak susceptibility (provided the spatial anomalous dimension rJ = O, which 
is to be expected at the quantum transition [29]). 

This issue has been further addressed numerically [30]. We've considered 
the model with Ising anisotropy, the case with a maximum tendency towards 
magnetic ordering. Indeed, the extrapolated zero-temperature transition is 
second order. The extended dynamical mean field analysis turns out to be 
somewhat subtle. The Bose-Fermi Kondo model with Ising anisotropy and in 
the absence of a static local field has a quantum phase transition: while it is in 
a paramagnetic Kondo state when the coupling g to the bosonic bath is weak, 
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the phase at large g contains a finite Curie constant [39]. Since the existence 
of a Curie constant is hard to see at high temperatures, it is important to 
reach sufficiently low temperatures in order to determine the nature of the 
zero-temperature phase transition, as was done in Ref. [30]. The continuous 
nature was not seen in a numerica! study at higher temperatures [40]. 

The quantum Monte-Carlo access to the local quantum critica! point also 
provides an opportunity to numerically determine the exponent a defined 
in Eqs. (5,6). In the Ising case, it is found [31] to be approximately 0.72. 
Two observations about the fractional exponent are worth making. First, 
the exponent turns out to be nearly universal for this model: within the 
numerica! accuracy, the value is the same for four different sets of initial 
parameters. Second, there is limitation to an analytic study based on a rotor 
O(N) generalization of the model [the physical case, studied in the numerica! 
work, corresponds to N = 1]. While it captures the local quantum criticality 
(destruction of the Kondo effect at the magnetic QCP), the rotor large-N 
generalization, in either the leading order [31] in 1/N or the next-to-leading 
order [41], fails to capture the fractional exponent shown in the N = 1 case. 
This limitation is understood to be the result of a "pinning" of the critical 
amplitude of the local susceptibility in the large-N limit [31]. 

3.2 Beyond Microscopics 

These results have been argued [4,29] to be robust beyond the microscopic 
approach, when the exponent a is fractional. The key point is that, for the 
long-wavelength spin fluctuations, the dynamic exponent z = 2/ a. For a < 1, 
it is internally consistent to have the spatial anomalous dimension TJ = O. 
The temporal fluctuations, on the other hand, contain a large anomalous 
dimension reflecting the destruction of Kondo effect. 

3.3 In What Sense Is the QCP Local? 

There are several ways to characterize the local nature of the QCP. 
First, there is a localization of f-electrons at the QCP. On the param

agnetic si de, the f -local moments are part of the low-energy electronic ex
citations1. This happens as a result of the Kondo effect: through the Kondo 
singlet formation, the local moments and conduction electrons are entangled 
and the initially charge-neutral f -moments are turned into charge-e and 
spin-~ quasiparticle excitations. In other words, the f-moments behave es
sentially as delocalized electrons. Indeed, the Fermi surface is adiabatically 
connected to that of a system in which the f -electrons are simply taken 
as non-interacting electrons! In the case of one f -element per unit cell, the 

1 Here we are concerned with the low-energy behavior. At high-energy atomic 
scales, there are no local moments and f -electrons are always a part of the 
electronic spectrum. 
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Fermi volume is proportional to 1 + x, where 1 counts the !-local moment 

and x is the number of conduction electrons per unit cell. On the magnet

ically ordered side, on the other hand, the f -moments stay charge neutral 

and are not a part of the electron fluid. The Fermi surface is that of the 

conduction electrons alone, under the influence of a static and periodic mag
netic field produced by the antiferromagnetic order parameter. Even in the 

paramagnetic Brillouin zone, the Fermi volume is proportional to x. The dis
continuous reconstruction of the Fermi surface takes place precisely at the 
QCP; see Fig. 2. Exactly at the QCP, the effective electronic mass diverges 
over the entire Fermi surface. 

Second, the local nature is also reflected in the magnetic dynamics. The 

same anomalous exponent in the frequency and temperature dependences 

appears essentially everywhere in the Brillouin zone. And the local spin sus
ceptibility is singular. 

Both characterizations are symptomatic of the embedding of the destruc

tion of Kondo effect into the magnetic ordering transition. The non-Fermi 
liquid excitations, which arise when the weight of the Kondo resonance just 

goes to zero, are part of the quantum-critical spectrum. The critical theory 

must incorpora te these non-Fermi liquid excitations, and so it is no longer 

just the ( d + z) -dimensional fluctuations of the order parameter as in the 
paramagnon theory of the T = O SDW transition. 

4 Experiments 

4.1 Spin Dynamics 

The local quantum critical point is an interacting fixed point, in contrast to 

the Gaussian fixed point of the paramagnon theory. This is directly mani
fested in the spin dynamics. The w jT scaling and fractional exponent of the 
dynamical spin susceptibility ha ve, as mentioned earlier, already been found 
in CeCu6-xAux. In addition, the spin self-energy shown in Eq. (5) yields a dy
namical susceptibility of the form given in Eq. (2), with the same fractional 
exponent appearing in a broad region of the Brillouin zone. (Closely-related 
features in the dynamics [42,43] and thermodynamics [44] appear in the com
pound UCu5-xPdx.) 

The static bulk spin susceptibility is also expected to show the same 
fractional exponent2 : 

(T)- 1 
X - 8+BT01 

(7) 

This was already seen in CeCu6-xAux early on [22]. Within a more lim
ited temperature range, a fractional exponent has also been observed in 

2 If the total spin is conserved, the spin conservation law may modify the behavior 
of the susceptibility near q = O. 
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YbRh2Si2 [45]. Eq. (7) is also compatible with the data [46,47] in the nor
mal state of CeColn5, although the extent to which this system is quantum 
critical remains to be established. 

The NMR relaxation rate probes local spin dynamics, at a frequency 
that is much smaller than the typical measurement temperature. Assuming 
a featureless hyperfine-coupling, the relaxation rate was predicted to contain 
a temperature-independent component [4,29]: 

1 2 7f 

Tl "' Ahf 8A (8) 

This has been subsequently observed in the Si-site NMR relaxation rate of 
YbRh2Sh [48]. For CeCu6-xAux, recent measurement [49] of the Cu-site 
NMR sees 1/Tl "'Ta instead. It seems that the only way this result can be 
compatible with the inelastic neutron-scattering data is to invoke a strongly 
momentum-dependent hyperfine coupling constant such that the NMR re
laxation rate is dominated by contributions from generic wavevectors. If that 
is indeed the case, the NMR experiment would provide additional evidence 
that the very same fractional exponent appears at generic wavevectors. 

4.2 Thermodynamics 

A divergent specific heat coeffi.cient (specific heat divided by temperature) at 
the QCP is expected from the localization of the f -electrons: the effective 
mass diverges over the entire Fermi surface, as mentioned earlier. However, 
a divergent specific heat coefficient can also arise in some special cases [50] of 
the SDW quantum critica! point, due to contributions of the so-called "hot 
spots" alone. 

A more definite probe turns out to come from thermodynamic ratios. 
Recall that, at classical critica! points, thermodynamic quantities such as 
specific heat diverge and provide the means to measure scaling exponents. 
Since a QCP occurs at zero-temperature, the third-law of thermodynamics 
dictates that the specific heat has to go to zero. On the other hand, thermo
dynamic ratios can stiH diverge. A practica! example is the Griineisen ratio 
- the ratio of the thermal expansion, a= ţr ~~, to the specific heat, cp: 

a asjap 
r = cp "'Tas;aT· (9) 

Under scaling, this ratio must diverge ata QCP [51]. Moreover, the Griineisen 
temperature exponent x, as defined by Fcrit(T)"' 1/Tx, measures the scaling 
dimension ofthe most singular operator coupled to pressure. It turns out that, 
within the paramagnon theory of an antiferromagnetic SDW transition, x is 
equal to 1 ( up to logarithmic corrections in some cases). At a local quantum 
critical point, on the other hand, x can be fractional. 

This divergence has now been observed experimentally [52] in two heavy 
fermion compounds, YbRh2Si2 and CeNi2Ge2. For CeNi2Ge2, the Griineisen 
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temperature exponent is found tobe equal to 1. For YbRh2Sb, it is fractional 
and is approximately O. 7 - this value is inconsistent with the paramagnon 
theory but is compatible with the scaling dimension (0.66 to the second order 
of the E-expansion) of the operator that tunes the system to local quantum 
criticality. 

4.3 Electronic Measurements 

The dynamical and thermodynamic measurements provide compelling evi
dence for the breakdown of the paramagnon theory in some of the heavy 
fermion metals, and make a strong case for the local quantum critica! picture. 
Ultimately, one would like to test the destruction of the Kondo effect directly, 
and this can only be done through electronic measurements. Such evidence 
is just emerging, from for example the recent Hall measurements [53]. 

5 Broader Context 

Heavy fermions represent a prototype strongly correlated system to study 
quantum critica! physics. It is simpler than the doped Mott insulators in 
that a large separation of energy scales exists: the local-moments are well 
defined over a broad energy range, and the Kondo coupling is much smaller 
than both the bare conduction electron bandwidth and the atomic Coulomb 
interactions. It nonetheless is similar to the Mott-Hubbard systems in that 
the strong Coulomb interactions lead to a microscopic Coulomb blockade. 
The resulting projection of Hilbert space is essential to the destruction of 
the Kondo effect and the concomitant non-Fermi liquid excitations. This 
raises the prospect that an inherent interplay between non-Fermi liquid and 
quantum critica! physics takes place in other strongly correlated electron 
systems as well: for high temperature superconductors, such considerations 
are in line with the scaling behavior observed near the optimal doping. 

It is also instructive to relate the quantum critica! metal physics with 
some recent work on quantum critica! magnets [15]. The transition consid
ered in the Kondo lattice and that in the quantum magnet are different: in the 
former it is between a paramagnetic metal and an antiferromagnetic metal 
and there is a well-defined order parameter only on one side; in the latter 
the transition considered is between a "valence-bond solid" and an antifer
romagnetic insula tor, both of which break translational symmetry and each 
has its distinct order parameter. Nonetheless, there are parallels between the 
two cases: 

• The non-Fermi liquid excitations of a Kondo lattice t------+ the fractionalized 
spin excitations - "spinons" - of a quantum magnet. 

• The Kondo singlets - formed between the local moments and conduction 
electrons - of a Kondo lattice f-------7 the valence bond - or spin singlets 
formed between the local moments across bonds - of a quantum magnet. 
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• The Kondo singlet formation in the ground state implies conventional 
Kondo resonances- spin-~ and charge-e Landau quasiparticles- in the 
excitation spectrum of a Kondo lattice +------+ the valence bond forma
tion in the ground state is symptomatic of the confinement of spinons in 
a quantum magnet. 

• The destruction of the Kondo singlet is responsible for the emergence of 
the non-Fermi liquid excitations at the QCP of a Kondo lattice +------+ the 
destruction of the valence bond is responsible for the emergence of spinons 
that are not confined at the QCP of a quantum magnet. 

• The non-Fermi liquid excitations and the spinons in a Kondo lattice and 
a quantum magnet, respectively, are a part of their respective quantum
critical spectrum. 

• In both cases, the excitations of the two phases that the QCP separates 
are conventional. 

These parallels arise in spite of the differences in the model and in the 
underlying physics. They suggest the exciting possibility that a breakdown of 
the fluctuating order parameter theory occurs over a wide range of strongly 
correlated systems. 

6 Summary 

We have described some recent developments in the area of quantum critical 
metals, with an emphasis on the interplay between non-Fermi liquid physics 
and quantum critical behavior. In addition to the traditional consideration 
that quantum criticality leads to non-Fermi liquid behavior, the new real
ization is that the non-Fermi liquid excitations should be treated as part of 
the quantum-critical theory thereby leading to new classes of quantum phase 
transitions. 

In the specific case of quantum critical heavy fermions, the non-Fermi 
liquid physics is characterized by a destruction of the Kondo effect. This 
results in the picture of local quantum criticality. Experimental evidence for 
this picture has come from inelastic neutron scattering, NMR, Griineisen 
ratio, and Hall effect. 

Finally, general considerations and specific examples suggest that the 
breakdown of the order parameter fluctuation theory and the emergence of 
novel excitations at a quantum critical point are properties relevant to a broad 
range of strongly correlated matters. 

This article is based on a talk given at the DPG Spring Meeting at Re
gensburg Germany in March 2004. I am grateful to D. Grempel, K. Ingersent, 
S. Kirchner, E. Pivovarov, S. Rabello, J. L. Smith, J.-X. Zhu, and L. Zhu, as 
well as the Dresden group (particularly P. Gegenwart, R. Kiichler, J. A. My
dosh, S. Paschen, and F. Steglich), P. Coleman, M. Garst, and A. Rosch for 
collaborations, many colleagues for discussions, and NSF Grant No. DMR-
0424125 and the Robert A. Welch foundation for support. 
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Abstract. We study static properties of ultra-cold bosonic atoms in two-dimen
sional opticallattices by quantum Monte Carlo simulations of the bosonic Hubbard 
model in parabolic confinement potentials. Our focus is on local probes identifying 
Mott-insulating and superfluid regions, which can coexist in the inhomogenous 
environment of the trap. By proposing an effective ladder model for the boundary 
region between the two phases we can show clear evidence for the absence of true 
quantum critical behavior and explain the absence of critical slowing down at the 
quantum phase transition in a harmonic trap. 

1 Introduction 

Experiments on ultra-cold atomic gases in opticallattices [1,2] provide the 
unique opportunity to compare directly models for strongly correlated many 
body quantum lattice models with near-perfect realizations of those models 
in experiments. Unlike in experiments on strongly correlated materials, where 
often the models simulated numerically are prototype toy models of the effec
tive models describing the low-temperature properties of materials, the same 
models are realistic models of trapped cold atoms and allow quantitative 
comparisons. 

Experiments performed so far have focused on bosonic atoms [1,2] which 
are easier to cool than fermions. A quantitative understanding of these 
bosonic systems will, in the future, allow to interpret correctly experimental 
measurements on fermionic atoms, which could be used as analog quantum 
simulators for strongly correlated fermionic systems [3]. 

Here we will present preliminary results of an extensive set of simula
tions [4] performed on one-dimensional (1D), two-dimensional (2D) and three
dimensional (3D) systems, expanding on previous work on 1D [5] and 3D [6] 
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systems. The main results will be the identification of a local probe of the 
state at a given location in the inhomogenous trap, a discussion of the validity 
of local-potential approximations, and evidence for the absence of quantum 
criticality in these systems. 

2 Model and Numeri cal Techniques 

Cold confined atomic Bose gases in an optical lattice are well described by 
the inhomogeneous Bose Hubbard Hamiltonian: 

H = -t L (bJbi + h.c.) (1) 
(i,j) 

+ ~ L:ni(ni -1) + vL:r?ni- fJ L:ni, 
i i i 

where b!, (bi) denotes the creation (destruction) operator for bosons at site i, 
located a distance ri from the center of the trap, and ni = bJbi the local den
sity operator. The nearest-neighbor hopping integral t, the onsite Hubbard 
repulsion U, and the curvature of the harmonic trapping potential V > O are 
tunable parameters in experiments. 

While experiments are, to a good approximation, performed at constant 
partide number, we perform our simulations at constant chemical potential 
fJ. Comparisons to simulations with fixed partide numbers indicate that the 
systems studied here are large enough for the difference in ensemble to be 
negligible. For the discussions below we introduce a local chemical potential 

(2) 

which decreases upon moving away from the trap-center. 
Quantum Monte Carlo (QMC) simulations of the Hamiltonian Eq. (1) 

were performed using the Stochastic Series Expansion method [7,8], with 
directed loop updates [9,10,11]. This algorithm requires a cutoff Nmax on 
the local site occupation. Performing simulations at mean densities (ni) :::; 1, 
a cutoff Nmax = 2 or 3 can be chosen without introducing significant errors. 
The temperature used in the QMC calculations was chosen low enough to be 
essentially in the ground-state. 

We specify all lengths in units of the lattice constant a of the optical 
lattice. In this work, we focus on the 2D case on square lattices with size 
up to 50 x 50. This is comparable to the size of the experimentally studied 
systems, and with the values chosen for the couplings the density outside the 
boundary is negligible because of the trapping potential. 

To distinguish the local phases in the inhomogeneous system and to probe 
for quantum criticality we define the local compressibility at site i, 

(3) 
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Fig. 1. Spatial dependence of local density for a 2D trapped system: a) in the 
superfluid phase; b) at stronger lattice depths a central Mott-insulating region 
is formed. The simulations were performed for a harmonic trap with curvature 
V/U = 0.002, at 11/U = 0.37 and for Ujt = 6.7 (a), Ujt = 25 (b) 

by the density response of the total system n to a local chemical potential 
change at site i. This is the same as the response of the local density ni to 
a change in global chemical potential /1· 

One may also define a compressibility in terms of the variance, as was 
done in Ref. [5] 

tifnsite = ( (nT) - (ni)2) ' (4) 

which we denote as the onsite compressibility in the following. 

3 Simulations of Realistic 2D Traps 

3.1 Phase Coexistence in Trapped Systems 

Trapped inhomogeneous systems can show coexistence of both superfluid and 
Mott insulating phases, as has been clearly identified in experiments [1,2], in 
mean-field investigations [12] and in numerica! simulations in lD [5] and 
3D [6]. Simulating large realistic systems in 2D, we can clearly observe this 
coexistence. At large hoppings t the total system is superfluid (Fig. la). 

As the hopping amplitude t is decreased, a Mott-insulating plateau with 
integer density (here (ni) = 1) forms in the center of the trap, as seen in 
Fig. lb. A superfluid ring-like region with a non-uniform partide density 
surrounds the central plateau. The typical width of this superfluid ring is 
6- 8 times the lattice unit, for the parameters used in our simulations. Far 
away from the center, the density is (ni) = O which can also be viewed as 
a Mott-plateau. 

The emergence of the Mott plateau and the shrinking of the superfluid 
region has been interpreted as a quantum phase transition [1] . We prefer 
to view it as a crossover where the volume fraction of the Mott insulating 
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Fig. 2. Radial dependence of the density n, and the local compressibility, "'local, 

within a two-dimensional harmonic trap with curvature V /U = 0.002, for 11/U = 
0.37 and U /t = 25, with a superfluid ring surrounding the n = 1 central Mott
plateau. The inset shows the behavior of the onsite compressibility, "'onsite, which 
remains finite within the Mott-plateau 

phase grows and that of the superfiuid phase shrinks. After discussing the 

quantitative properties of t he two phases and of the boundary region we will, 

in Sec. 4, show t hat no quantum critica! behavior is observed in this system, 

which supports our interpretation of this phenomenon as a crossover instead 
of a phase transition. 

3.2 Local Compressibility 

Figure 1 is useful for a qualitative view, but we need a quantitative probe to 
distinguish the different phases. This probe is given by the compressibility. In 

Fig. 2, we show the radial dependence of both the local density n(r) and the 

local compressibility "'local(r), as a function of the distance r from the center 

of the trap for the system of Fig. 1 b. Again, we observe two well defined Mott 

regions with local density n(r) = 1 and n(r) = O. In these Mott plateaux, the 

local compressibility vanishes, whereas it is finite in the intervening superfiuid 

ring with non-integral density O< n(r) < 1. 
More precisely, we observe two well-defined peaks in "'local(r) , signaling 

an increase in the partide number fiuctuations, at the boundary to the Mott 

regions. While these two peaks are of the same height in hard-core boson 

models (due to particle-hole symmetry) , they are asymmetric in the soft-core 

model. 
The inset of Fig. 2 shows the onsite compressibility "'onsite(r), which was 

used in simulations of a 1D trapped system [5] . Contrary to "'local(r), this 

quant ity does not vanish in the Mott plateau, and displays a pronounced peak 
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Fig. 3. Density, n, and local compressibility, r;,local, for a two-dimensional harmonic 
trap with curvature V fU = 0.002, at p,fU = 0.37 and U jt = 25, as a function of 
p,eff. The results for r;,local from the density fluctuations (Eq. 3) (circles) agree with 
the numerica! derivative ânfâp,eff (triangles) 

approximately in the middle of the superfluid ring. These results demonstrate 
that the local compressibility ""local(r) is the better probe for the existence 
of superfluid or Mott regions in the system than the onsite compressibility 
""onsite ( r). Moreover, the response of the total system to a local excitation 
(for example by changing the laser intensity at one specific point) should be 
easier to study experimentally than the local response to a local excitation. 

3.3 Local Potential Approximation 

In Fig. 3, we again show the behavior of the local density and compressibility 
( open circles), but this time as a function of the effective chemi cal potential 
Jl.eff as defined in Eq. (2). The observed data collapse ofthe local density and 
compressibility and the smooth behavior of these curves indicate that, for the 
realistic parameters used in the simulations, a local potential approximation 
holds: the local density can be determined from the value of the local effective 
chemical potential. The validity of this approximation is further confirmed 
by the observation that the local compressibility coincides perfectly with the 
numerica! derivative of the curve n(Jl.eff). 

While n(Jl.eff) seems tobe a universal function for this trap geometry it 
is important to note that, around the boundary it is not the same as n(Jl.) for 
the homogeneous 2D system without a trap, as we discuss in more detail in 
Ref. [4]. While a local potential approximation with an effective local chem
ical potential holds, the value n(Jl.eff) has to be taken from simulations in 
a trap and not the homogeneous system. A key difference is that at the phase 
transition the density n(Jl.) of the homogeneous 2D system shows a cusp-like 
behavior due to quantum criticality, which is absent in the trapped system. 
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a ) 

c) 

Fig. 4. Different lattice topologies 
and expected superfluid regions (de
noted in grey) for a quadratic contin
ing potential for such topologies : (a) 
square lattice, (b) polar lattice, ( c) 
ladder lattice 

4 Effective Ladder Model for the Superftuid Layers 

4.1 The Effective Ladder Model 

A parabolic potential imposed on a regular hypercubic lattice makes for an 
irregular form of the superfluid shell surrounding the Mott insulator (see 
Fig. 4a). In this section we investigate whether this randomness is the rea
son for the apparent absence of quantum critica! behavior by looking at a 
"smoother" lattice. Although it cannot be realized in experiments, we con
sider a polar lattice, such as depicted in Fig. 4b, which is topologically equiv
alent to the ladder system in Fig. 4c. The rotation invariance of the polar 
lattice ( translation invariance of the ladders along the leg direction) simplifies 
the detection of critica! behavior by reducing finite size effects. 

While the polar and ladder lattices are not topologically equivalent to 
the square lattice, universality of quantum critica! behavior ensures that we 
study the same effects. Comparing the lattices will be a further check for the 
validity of a local potential approximation for the trapped system. 

The Hamiltonian of the ladder system of size Lx x Ly is 

Lx Ly 

H = -t L L ( bLbi+l ,j + bLbi,J+l + h.c.) (5) 
i=l j=l 

U Lx Ly Ly Lx 

+2 LLni,j(ni ,j -1)- LJ-L(j) l:ni,j 
i=l j=l j=l i=l 

where the trapping potential of the experiments is now modeled by a chemi cal 
potential J-L(j) which is constant for each leg j of the ladder. The boundary 
conditions are chosen tobe periodic along the legs of the ladder, and open in 
the transverse direction. 

With these choices, the local density (ni,j) is independent of i due to 
translation invariance along a leg of the ladder, and we denote by n(j) the 
density of parti des on the j-th leg. Similarly the local compressibility "'local (j) 
is the same for all sites on the j-th leg. The results shown below have been 
obtained for a geometry with Lx = 64, and Ly = 10. 
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To simplify simulations, we linearize the quadratic potential J.t + V j 2 , 

ţt(j ) = J.to + j LJf.t , (6) 

where LJf.t is the difference in chemical potent ial between two neighboring 
legs. In our simulations we fix LJJ.t/U = 0.053 and make sure that the first 
leg is always in the (n) = O Mott insulating phase and the last leg in the 
(n) = 1 insulating phase. Sweeping the value of the global J.to allows us to 
obtain results for all values of the local chemical potentials, and to drive one 
of the legs from the superfluid to the Mot t insulating phase. 

4.2 R esults for the Ladder Model Compared 
with a Rea listic Tra p 

In Fig. 5 we show the combined results of all simulations with different values 
of f.Lo· We plot both the local density (n(j)) and local compressibility K-local(j ) 
for alllegs and all values of J.to as a function of the local chemical potential. 
Notice that all data from simulations using different values of J.to collapse 
onto a single curve. Due to the equivalence of all sites on the ladder with the 
same value of the chemical potential, this data collapse is expected in the 
ladder model. 
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Fig. 5. Density, n, and local compressibility, ""local, for a two-dimensional harmonic 
trap on a square lattice and for a ladder lattice, as a function of J-te f f . The parame
ters for the trapping potential are V /U = 0.002, at ~-t/U = 0.37, and the parameters 
of the ladder model are chosen in such a way that they cover the whole superfiuid 
region (see text). The density curves for the trapped square and for the ladder lat
tices coincide almost perfectly. The smalt differences between them are manifested 
by the two different compressibility curves, which have the same overall shape 
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Fig. 6. Compressibility 11, versus chemical potential for a single ld chain of hardcore 
bosons, of length Lx = 64. The compressibility shows signature of a square root 
divergence at the transition ( the finite size of the system studied forbids a true 
divergence) 

Fig. 5 also shows the results obtained for the realistic trap simulations, 
as described in the previous section. The results coincide almost perfectly, 
which is a strong justification for the validity of the effective model and the 
applicability of a local potential approximation. 

The small differences can be attributed to the different shape of the trap
ping potential which is parabolic for the realistic trap, but linearized in the 
ladder model. While the differences in the densities are small, the compress
ibility, which is the deriva ti ve of the densities, is more sensitive. 

4.3 Absence of Quantum Critical Behavior 

Having shown that the ladder model captures the important features of the 
realistic trap even quantitatively we now investigate the possibility of quan
tum critical behavior at the phase transition between superfluid and Mott 
insula tor, by comparing to a homogeneous model. 

For comparison we show, in Fig. 6, the compressibility of a hardcore boson 
model on a chain of the same size Lx = 64. Already on such a short chain 
a sharp peak is visible, which diverges as the chain length Lx is increased. 
One could expect to see similar quantum critical behavior as we change the 
chemical potential J.Lo in the ladder model to drive one of the legs across the 
phase transition. 

Our results clearly show that this is not the case: while the broad peaks 
in Fig. 5 are remnants of this quantum critical behavior, they do not diverge 
as the system size in the ladder model is increased. The effective ladder 
model and also the realistic trapped system do not show quantum critical 
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behavior if the system size is increased while keeping the gradient of the 
trapping potential constant. The quantum critical behavior that might have 
been expected to occur in the boundary layer between the Mott insulator and 
the superfluid is destroyed by the coupling to the rest of the system. More 
detailed results and discussions will be presented in Ref. [4]. 

5 Discussion and Conclusion 

Our QMC simulations provide insight into the physics of trapped bosonic 
systems on lattices. The validity of a local potential approximation, where 
local quantities such as the local density or compressibility depend mainly on 
the value of the local chemical potential, is confirmed by an excellent data 
collapse of local quantities on single curves. This single curve is however not 
the same as for the homogeneous bulk system; the differences are particularly 
pronounced in the interesting vicinity of the transition between Mott insula
tor and superfluid. There the singularities due to quantum critical behavior 
are removed and replaced by smooth and broad features. 

While the bulk behavior can give qualitative insight into the behavior of 
trapped systems, quantitative results can only be obtained by QMC simula
tions of realistic systems. Results for realistic 2D traps of a size comparable 
to experiments have been presented here, and more details, in particular 
on anisotropic systems will be presented in a forthcoming publication [4]. 
Three-dimensional simulations have so far been performed only on systems 
with linear dimensions 2-3 times smaller than experimental realizations, but 
realistic simulations will be possible in the near future using faster computers 
and improved algorithms. 

An effective ladder model, which quantitatively models the realistic 
trapped system, provides evidence for the absence of quantum critica! be
havior. The ladder model allows us to exclude the randomness imposed on 
the superfluid ring due to the underlying square lattice as the source of this 
absence of quantum criticality. Instead, the divergences due to quantum crit
ica! fluctuations are suppressed and rounded by the coupling to the rest of 
the system. It will be very interesting to develop an effective action for this 
coupling, which might explain the power law behavior observed in Ref. [13]. 

The absence of quantum critical behavior in traps of sizes comparable 
to experiments also agrees well with the fast dynamics of the "phase transi
tion" and the observed absence of "critical slowing down" of the dynamics 
in experiments [1]. Critical slowing down at a second order phase transition 
is caused by the long time scales it takes to establish a uniform order pa
rameter across the whole system. Small ordered domains, with differently 
broken U(1) symmetry are quickly formed, but as these domains grow and 
merge, the dynamics to establish the same U(1) symmetry breaking across 
neighboring domains slows down as the domains grow in size. The dynamics 
of the "quantum phase transition" in the trapped system is different: driving 
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the system from the superfluid to the Mott insulator happens by nucleating 
a small Mott domain, which then grows as the depth of the optical lattice 
is increased. As the Mott phase grows in volume and the superfluid phase 
shrinks the "quantum phase transition" is observed. This is however better 
viewed as a crossover with changing volume fractions of the two phases than 
as a phase transition: the large Mott plateau is always surrounded by a shell 
of coherent superfluid. Sweeping back to the superfluid phase by decreasing 
the depth of the optical lattice, the Mott insulator melts and atoms join the 
superfluid. The dynamics here is not that of two large domains merging, but 
that of a single atom joining the coherent superfluid and there is no criticat 
slowing down involved in this process. It might be possible to experimentally 
observe critica! slowing down in a trap by first driving the system deep into 
the Mott insulating region, then kicking it to destroy the phase coherence in 
the remaining superfluid shell and afterwards quickly driving it back into the 
superfluid. 
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Abstract. Cold atoms in opticallattices provide a novel class of many body sys
tems with widely tunable interactions. They allow quantum state engineering of 
complex many body states and a study of their associated quantum phase transi
tions, including dynamics. Basic phenomena in strong correlation physics like the 
Mott-Hubbard-transition, the BCS-BEC-crossover, Luttinger-liquids or quantum 
impurity problems can be realized. As two simple examples, we discuss the su
perfluid to Mott-insulator transition of Bosons and Luttinger-liquid physics in lD 
atomic wires. 

1 Introduction 

The realization of Bose-Einstein condensation (BEC) in dilute atomic gases 
has opened a wide area of research in atomic physics, where quantum
statistical effects are of crucial importance: upon cooling, bosonic atoms in 
a trap condense into a superfluid state at a rather sharply defined critical 
temperature Te [1,2]. In turn, cold fermions continuously evolve into a degen
erate gas, resisting spatial compression due to their Fermi pressure [3]. Both 
features are a consequence of the purely statistica! interaction between the 
atoms. By contrast, the actual interparticle potential plays only a compara
tively minor role which is due - of course- to the extreme diluteness of these 
gases. For a quantitative argument, we start from the standard pseudopoten
tial description, which replaces the complicated interatomic potential by an 
effective contact interaction of the form 

47rn?as 
U(x) = · 8(x) = g · 8(x) 

m 
(1) 

containing the exact s-wave scattering length as as the only parameter. For 
identical fermions, there is no s-wave scattering due to the Pauli-principle. 
To lowest order we thus obtain an ideal Fermi gas, whose many body wave
function is a Slater-Determinant of the N lowest single partide eigenstates 
in a given confining potential. For bosons, in turn, as is finite, however at 
a given density n the importance of direct interaction effects can be estimated 
from the ratio 

_ Eint _ gn ,..." 1/3 
"( - -- - 2 "' n as 

Ekin 1i n2/3 /m 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 277-295 (2004) 
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(2) 
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between the interaction and the kinetic energy per partide. Now the average 
interpartide spacing n-113 is ofthe order of f..liD while the scattering length is 

usually in the 10 nm range. The ratio 'Y is therefore very small, with typical 

values around 0.02. This puts us into the weak coupling limit, where the many 

body ground state of N bosons is well approximated by a simple product [2] 

N 

!P"ap (x1,x2, .. . xN) = II cp(xi) (3) 
i=l 

in which all atoms are in the identica! single partide state cp(x ). Taking 
(3) as a variational ansatz, the optimal 'macroscopic wave function' cp(x) is 
found to obey the well known Gross-Pitaevski equation. It describes- even 
on a quantitative level - a wealth of remarkable and nontrivial properties 

of trapped condensates from interference between different condensates to 
collective modes or vortices. From a many body point of view, the effective 

single partide or Hartree-description (3) is of course the simplest of all pos

sible cases, containing no interaction induced correlations between different 
atoms at all. A first step to go beyond this mean field description is the well 

known Bogoliubov theory. This is usually introduced by considering small 
fluctuations around the Gross-Pitaevski equation in a systematic expansion 

in the number ofnoncondensed partides [4]. From a many body point ofview, 
however, it is more instructive to formulate Bogoliubov theory in such a way 
that the many body boson ground state is approximated by an optimized 

product [2] 

WBog. (xl,X2,···XN) =II c!J2(xi,Xj) 
i<j 

(4) 

of identica!, symmetric two partide wave functions c/J2. This allows us to build 
in the interaction beyond the mean field potential by suppressing configura
tions in which partides i and j are dose together. The many body state thus 
incorporates two-partide correlations which are important e.g. to obtain the 
standard sound modes and the related coherent superposition of 'partide' 

and 'hole' excitations. However, even the Bogoliubov description is restricted 
to the regime 'Y « 1, where interactions lead only to a small depletion of the 

condensate at zero temperature. The associated ground state is again char

acterized by a macroscopic matter wave field and continuously evolves from 

that of a noninteracting gas. 
An obvious way to go beyond the weak coupling regime is to increase the 

dimensionless interaction strength parameter 'Y by changing the scattering 

length via a Feshbach resonance [5]. Such a resonance occurs, when a bound 

state in a dosed channel crosses zero, which is the energy of two colliding 
atoms in the s-wave. scattering limit. The resonances are accessible e.g. by 

changing the magnetic field B which shifts the bound state energies due to 
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the hyperfine interaction. On a qualitative level, Feshbach resonances are 
described by a scattering length 

a8 (B) = abg (1- B ~BBo) (5) 

which diverges at a specific magnetic field value Bo, approaching a back
ground scattering length abg when 1 B- Bo 1 is much larger than the width L1B 
of the resonance. For fermions, where the Pauli principle strongly supresses 
three-particle collisions, Feshbach resonances are a major tool to manipulate 
the interactions. Indeed, they have been the crucial ingredient for the very 
recent realization of molecular condensates in 6Li and 4°K [6,7,8]. For bosons, 
the use of Feshbach resonances to enter the strong coupling regime is limited 
by the fact that the associated condensate lifetime strongly decreases due to 
three-body losses which occur at a rate [9] 

. n 2)2 njn = -const.- (na 8 • 

m 
(6) 

In spite of this problem, Feshbach resonances have been successfully used to 
enter the strong coupling regime for bosons, see e.g. [10]. In the following, 
we will discuss an alternative route to reach strong coupling even at small 
values of n 113a8 • It is based on confining cold atoms in the periodic potential 
of an opticallattice generated via the dipole force F = -V(o:(w)IE(x)l 2 /2) 
due to the ac Stark shift which atoms experience in a standing, off-resonant 
light field. Depending on the sign of the polarizability o:(w), the atoms are 
attracted either to the nodes or the anti-nodes of the laser intensity. In this 
manner, one-, two-, or three-dimensionallattices can be created with a lattice 
constant a = >./2 which is half the laser wavelength (typically a is in the 
range between 0.5 J.lm and 5 J.lm). In the simplest case, three orthogonal, 
independent standing laser fields with wave vector k produce a separable 
3D lattice potential 

V(x, y, z) = Vo (sin2 kx + sin2 ky + sin2 kz) (7) 

with a tunable amplitude Vo. A convenient measure for the strength Vo of 
the lattice potential is the recoil energy Er = n2k2 /2m which is typically 
in the few kHz range. In a deep optical lattice with V0 ~ Er, the energy 
nwo = 2Er (Vo/ Er )112 of local oscillations in the well is much larger than the 
recoil energy and each well supports several quasi-bound states. Provided 
that all the atoms are in the lowest vibrationallevel at each site, their kinetic 
energy is frozen except for the small tunneling amplitude to neighbouring 
sites. The atoms are then effectively confined to move in the lowest hand of the 
lattice. With Il) as the states localized at site l, the appropriate single partide 
eigenstates are Bloch-waves lq) = 2:::1 exp iq · l Il) with quasimomentum q 
and energy 

3 
E(q) = 2hwo- 2J (cosqxa + cosqya + cosqza) (8) 
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The handwidth parameter J is essentially the gain in kinetic energy due to 
nearest neighhour tunneling. In the limit V0 » Er it can he ohtained from 
the exact result for the width of the lowest hand in the 1D Mathieu-equation 

4 (V0 )
3

/
4 (v0 )

1
/

2 
J= -Er - exp-2 -

..[if Er Er 
(9) 

Ohviously, in a lattice, it is J which plays the role of the kinetic energy 
per partide. The effective value of 'Y = Eint/ fkin is therefore very large in 
opticallattices, increasing exponentially with Vo/ Er. Thus it is the quench
ing of the kinetic energy for motion in the lowest hand which drives cold 
atoms into the strong coupling regime, even though n 113a 8 may stiU he much 
smaller than one. Alternatively, one may argue that Ekin hecomes small he
cause atoms in a deep optical lattice have an exponentially large effective 
mass m* = n2 f2a 2 J. To really ohtain interesting many hody effects it is of 
course necessary to have the interaction and the kinetic energy of the same 
order. This requires opticallattices in which the numher of atoms per site is 
of order one or larger, a regime which could he reached only with cold atoms 
with a sufficiently high density, as realized in a BEC. 

2 Mott-Hubbard Transition for Bosons 

As a generic example illustrating how cold atoms in optical lattices can he 
used to study genuine many hody phenomena in dilute gases, I will discuss 
the Mott-Huhhard transition for hosonic atoms which was ohserved in a truly 
remarkahle experiment hy Greiner et. al. [11]. The original idea suggesting the 
possihility of nontrivial many hody states using cold atoms in opticallattices 
is due to Jaksch et.al. [12]. Their starting point is the Bose-Huhhard model, 
originally introduced hy Fisher et.al. [13] as a model to descrihe the destruc
tion of superfluidity due to strong interactions or disorder. In its simplest 
version, it descrihes hosons hopping with amplitude J to nearest neighhors 
on a regular lattice of sites l. The particles interact with a zero-range, on-site 
repulsion U, disfavouring configurations with more than one atom at a given 
site. With bÎ as the creation operator of a hoson at site l and nt = bÎbt the 
associated numher operator, the Hamiltonian reads 

ÎI= -J L hiht' + ~ L ni(ni - 1) + L fini 

<ll'> i i 

(10) 

Here < ll' > denotes a sum over nearest neighhour pairs, including douhle 
counting. The last term with a variahle on-site energy f! is introduced to 
descrihe the effect of the trapping potential and acts like a spatially varying 
chemical potential. The form of the interaction term is precisely that ohtained 
hy viewing each site as a local condensate with a Gross-Pitaevski mean field 
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potential. The relevant interaction parameter U is thus given by an integral 
over the on-site wave function w( x) via 

(11) 

The explicit result is obtained by taking w( x) as the Gaussian ground state 
in the local oscillator potential around any of the sites. More precisely, w( x) 
is the exact Wannier wave function of the lowest band. In a separable pe
riodic potential like that in (7), w( x) decays exponentially in all directions 
rather than in a Gaussian manner, however this does not seriously affect the 
calculation of U in the deep lattice limit Vo » Er· As equation (11) shows, 
the strength ofthe repulsion increases with Vo, which is a simple consequence 
of the squeezing of the on-site wave function w(x). With increasing Vo/ Er, 
therefore, not only does the kinetic energy drop exponentially, but at the 
same time the interaction energy increases. As a result, it is possible to reach 
the strong coupling regime U ~ J simply by increasing the depth of the op
tica! lattice potential. Regarding the requirements necessary for the validity 
of the discrete lattice model (10), it is obvious that the atoms have to remain 
in the lowest vibrational state at each site even in the presence of strong in
teractions. We thus require that U « 1iwo which is well obeyed even in deep 
optica! lattices as long as ka8 « 1. 

The zero temperature phase diagram of the homogeneous Bose-Hubbard 
model was first discused by Fisher et.al. [13]. Although there are considerable 
quantitative differences between the case of one-, two- or three-dimensional 
lattices, the qualitative structure is similar in all cases and is shown schemat
ically in Figure 1. At large J fU the kinetic energy dominates and the ground 
state is a delocalized superfluid (SF). At small values of JjU, interactions 
dominate and one obtains a series of so called Mott-insulating (MI) phases 
with fixed integer filling fi= 1, 2, ... depending on the value of the chemical 
potential f..l· To understand the peculiar structure of these 'Mott-lobes', con
sider first the case of unit filling, i.e. the number N of atoms is precisely equal 
to the number M oflattice sites (in the experiment [11], the total number of 
lattice sites was about 1.5 ·105). In the limit where V0 is very large compared 
to Er, hopping of the atoms is negligible and the obvious ground state 

ltliMI)(J =o, n) =IT (In),) (12) 

is a simple product of local Fock-states with precisely one atom (n = 1) per 
site. Upon lowering Vo, the atoms start to hop around, which necessarily 
involves double occupancy, increasing the energy by U. Now as long as the 
gain J in kinetic energy due to hopping is smaller than U, the atoms remain 
localized in the sense that their mean square displacement is finite. For any 
J =/=- O, however, the ground state is no longer a simple product state as in 
(12). Once J becomes of order or larger than U, the gain in kinetic energy 
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Fig. 1. Schematic zero temperature phase diagram ofthe Bose-Hubbard model. The 
dashed lines of constant integer density (n) = 1, 2, 3 in the SF hit the corresponding 
MI phases at the tips of the lobes at a critical value of J fU, which decreases with 
density fi. For (n) = 1 + c the line of constant density stays outside the fi = 1 MI 
because a fraction c of the particles remains superfiuid down to the lowest values 
of J. In an external trap with a fi= 3 MI phase in the center, a series of MI and 
SF regions appear by going towards the edge of the cloud, where the local chemical 
potential has dropped to zero 

outweighs the repulsion due to double occupancies and the atoms will be 
delocalized over the whole lattice. In the limit J » U, the many body ground 
state becomes simply an ideal BEC where all N atoms are in the q = O Bloch
state of the lowest hand. Including the normalization factor in a lattice with 
M sites, this state can be written in the form 

l>~'sF,N)(U ~O)~ ( ~ t, b)) N IO). (13) 

For large enough J therefore, we recover a Gross-Pitaevski like description in 
terms of one, macroscopically occupied state. In two- and three-dimensional 
lattices, the critical value for the transition from a MI to a SF is reasonably 
well described by a mean-field approximation, giving (U / J)c = 5.8z for fi = 1 
and (U / J)c = 4fiz for fi » 1. Here z is the number of nearest neighbours. In 
one dimension there are strong deviations from a mean-field approximation 
and the corresponding values are (U / J)c = 3.37 for fi = 1 [14] and (U / J)c = 
2.2fi for fi » 1. The latter result follows from mapping the Bose-Hubbard 
model to a chain of Josephson junctions, for which the critica! value of the 
transition to a MI phase is known precisely. Using the expressions (9) and 
(11) for J and U in terms of the opticallattice parameters, the critical value 
of the dimensionless lattice depth Vo/ Erlc is obtained from 

as 1/2 V2 
-·exp2(Vo/Er) =-·(U/J)c 
a 7r 

(14) 
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As an example, consider a simple cubic lattice with z = 6 and use the mean 
field result for (U / J)c· The experimental parameters a = 426 nm and as = 
5.7nm [11] then give a critical value Vo/ Erlc = 12.47 for the SF-MI transition 
with fi = 1. This value is easily accessible experimentally and is also in 
a regime, where the Bose-Hubbard model with its truncation to the lowest 
vibrational state in each well indeed applies. 

Consider now a filling with (n) = 1 + c which is slightly larger than one. 
For large J fU the ground state has all the atoms delocalized over the whole 
lattice and the situation is hardly different from the case of unit filling. Upon 
lowering J fU, however, the line of constant density remains slightly above 
the fi= 1 'Mott-lobe', and stays in the SF regime down to the lowest JjU 
(see Fig. 1). For any noninteger filling, therefore, the ground state remains 
SF as long as the atoms can hop at all. This is a consequence of the fact, 
that even for J « U there is a small fraction c of atoms which remain SF 
on top of a frozen MI-phase with fi = 1. Indeed this fraction can still gain 
kinetic energy by delocalizing over the whole lattice without being blocked 
by the repulsive interaction U because two of those particles will never be at 
the same place. The same argument applies to holes when c is negative. 

In order to describe the inhomogeneous situation in a weak harmonic 
trap, we use the standard appproximation that a slowly varying external 
potential may be accounted for by a spatially varying chemical potential J.Ll = 

J.L(O)-El (we choose f! =O at the trap center). Assuming e.g. that the chemical 
potential J.L(O) at trap center falls into the fi = 3 'Mott-lobe', one obtains 
a series of MI domains separated by a SF by moving to the boundary of the 
trap where J.Ll vanishes (see Fig. 1). In this manner, all the different phases 
which exist for given J /U below J.L(O) are present simultaneously. Recalling 
that the defining property of a MI-phase is its incompressibility 8n/8J.L =O, 
while the SF -phase has a finite value of 8n/8J.L, the two phases in a trap can 
be distinguished by their local density. In fact, similar to the succession of 
incompressible and compressible regions ( edge states) near the boundary of 
a quantum Hall fluid, the atomic density decreases from its maximum value 
in the trap center to zero in a series of steps. It stays constant in the Mott
phases, even though the external trapping potential is rising. An estimate for 
the width of the incompressible domains is obtained by noting that for J « U 
the range in chemical potential over which the density remains constant is 
close to U. In a quadratic confining potential with axial frequency Vz ~ 40Hz 
and with typical values U /h = 1 kHz, the width of the incompressible MI
states is around 10 J.Lm. It remains an experimental challenge to spatially 
resolve the SF and MI phases in a trap, thus verifying the crucial property 
of incompressibility. 

In practice, the observation of the SF to MI transition is done by ab
sorption imaging the atomic cloud after a given expansion time [11]. The 
corresponding series of images is shown in Fig. 2 for different values of Vo, 
ranging between Vo = O (a) and Vo = 20Er (h). One observes a series of 
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Fig. 2. Absorption images of the interference pattern from atoms in an optica! 
lattice with varying values of the potential depth Vo/Er =O (a), 3 (b) , 7 (c), 10 
(d), 13 (e), 14 (f), 16 (g) and 20 (h). Taken from ref. [11] 

'Bragg-peaks' around the characteristic 'zero-momentum' peak of a conden
sate in the absence of an optical lattice. With increasing Va these peaks 
become more pronounced. Beyond a critica! lattice depth around Va = 13Er 
(e), which agrees very well with the above estimate for the SF-MI transi
tion for one Boson per site, this trend is suddenly reversed, however, and 
the 'Bragg peaks' eventually disappear completely. In order to understand 
why these pictures indeed provide a direct evidence for a SF to MI transition 
predicted by the Bose-Hubbard model, we neglect the inhomogeneous nature 
of the atomic cloud and assume that the absorption images simply refl.ect 
the momentum distribution as in a standard time of fl.ight experiment. For 
atoms which are confined to move in the lowest band of the lattice, it is 
straightforward to show that the momentum distribution 

n(k) = nlw(kW :~::.>ik·RPl(R) (15) 
R 

can be expressed in terms of the exact one-particle density matrix p1(R) = 
(bkba) at separation R and the Fourier transform w(k) of the associated 
Wannier wave-function. The summation in (15) is over all lattice vectors 
R, which are integer multiples of the three primitive vectors of the given 
lattice. Now the SF and MI phases are distinguished quite generally by the 
behaviour of the o ne partide density matrix at large separation. In the SF, 
Pl(R) approaches a finite value limiRI-->oo(bkba) = na/n which defines the 
condensate density na (note that this holds only in the 2D and 3D case, while 
in 1D even the ground state exhibits an algebraic decay as shown by equation 
(23) below). For the MI phase, in turn, p1(R) decays to zero exponentially. 
The SF phase of cold atoms in an optica! lattice can thus quite generally 
be characterized by the fact that at reciprocallattice vectors k = G defined 
by G. R = 271" times an integer, the momentum distribution n(k = G) has 
a peak 

n(k = G) = N · nalw(GW (16) 



Cold Atoms in Optical Lattices 285 

which scales with the total number N of particles. This is the expected be
haviour for the interference pattern from a periodic array of phase coherent 
sources of matter waves and is precisely analogous to the more standard 
Bragg-peaks in the static structure factor of a solid, with the condensate 
fraction playing the role of the Debye-Waller factor. The fact that the peaks 
in the momentum distribution at k = G initially grow with increasing depth 
of the lattice potential is a result of the strong decrease in spatial extent of the 
Wannier function w(x), which entails a corresponding increase in its Fourier 
transform w(k) at higher momenta. It is important to realize that there is no 
broadening of the peaks as long as P1 (IRI ~ oo) is finite, in agreement with 
the experimental observations [11]. In the MI regime, where Pl(R) decays 
to zero, remnants of the 'Bragg-peaks' still remain (see e.g. (f) in Fig. 2) as 
long as p1 (R) extends over severallattice spacings, because the series in (15) 
adds up constructively at k = G. Physically this reflects the fact that phase 
coherence is still present over distances much larger than one lattice spacing 
provided one is close to the transition to superfluidity. In contrast to the SF 
regime, however, these peaks are now broadened and do not scale with the to
tal number N of particles. In the extreme MI limit J « U, hopping of atoms is 
negligible and Pl(R) vanishes beyond R =O. Coherence is then completely 
lost and the momentum distribution is a structureless Gaussian, reflecting 
the Fourier transform of the Wannier wave function (see (h) in Fig. 2). The 
quantum phase transition from a SF to a Mott-insulator therefore shows up 
directly in the interference pattern, which - for the homogeneous system -
reveals the existence or not of off-diagonallong range order in the one partide 
density matrix. The relevant order parameter is the condensate fraction. Of 
course the actual system is not homogeneous and a numerical computation 
of the interference pattern is necessary for a quantitative comparison with 
experiment. This has been done for the 3D case [15] and- in more detail
for a 1D Bose-Hubbard model in a harmonic trap [16,17]. Due to the finite 
size and the fact that different MI phases are involved, the pattern evolves 
continously from the SF to the MI regime. Indeed, as is evident from the 
phase diagram in Fig. 1, the critical value of J fU is different for the two dif
ferent MI phases n = 1 and n = 2 which are present in the experiment [11]. 
Nevertheless, a rather sharp transition is observed, because -as (14) shows 
- J /U depends exponentially on the control parameter Vo/ Er. The small 
change from Vo = 13Er in (e) to Vo = 14Er in (f) thus covers a range in JjU 
wider than that, which would be required to distinguish the n = 1 from the 
n = 2 transition. 

A second signature of the SF to MI transition is the appearance of a 
finite excitation gap Ll i- O in the MI. Deep in the MI phase, this gap has 
size U, which is just the increase in energy if an atom tunnels to an already 
occupied adjacent site (note that this is much smaller than the gap nwo 
for the excitation of the next vibrational state). The existence of this gap 
has been verified experimentally by applying a phase gradient in the MI and 
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measuring the resulting excitations produced in the SFat smaller Va/ Er [11]. 
In this manner the fact that Ll(J « U) = U was verified for a range of Va, 
all reasonably deep in the MI phase. For reasons discussed above, however, 
it has not been possible to see the vanishing of the gap near the transition, 
which is expected to scale like L1 rv (Jc- J) 112 in the 3D case [13]. In the 
SF regime, there is no excitation gap and instead the homogeneous system 
exhibits a sound like mode with frequency w(q) = cq. The associated sound 
velocity follows from the thermodynamic relation mc2 = ns. aţ..tj an and thus 
gives information about the superfluid density n 8 • The existence of a sound 
like excitation even in the presence of an underlying lattice which explicitely 
breaks translation invariance is a consequence of long range phase coherence 
in the SF. Its observation would thus constitute an independent proof that 
the atoms move coherently over the whole lattice and thus phase gradients 
give rise to dissipationless currents. 

Finally we discuss the change in the atom number statistics at individual 
sites between the SF and the MI regime. This issue has been investigated 
in a beautiful experiment, observing collapse and revival of the matter wave 
due to the coherent superposition of states with different atom numbers in 
the SF [18]. As noted above, the ground state (12) in the extreme MI limit is 
a product of Fock states with a definite number n of particles at each site. At 
finite hopping J -::J O, this simple picture breaks down because the atoms have 
a finite amplitude to be at different sites. The many body ground state can 
then no longer be written as a simple product state as in (12). In the opposite 
limit U ----rO, the ground state is a condensate of zero quasimomentum Bloch 
states. In the limit N, M ----r oo at fixed (not necessarily integer) density 
N / M, the associated pefect condensate (13) becomes indistinguishable in 
a local measurement from a coherent state 

(17) 

which factorizes into a product of local coherent states with average (nz) = 
N / M because boson opera tors at different sites commute. The probability 
distribution for the number n of atoms at any given site in a perfect SF state 
in an opticallattice is therefore Poissonian. A remarkable consequence of the 
representation (17) is that, at least for integer densities N / M = n = 1, 2, ... , 
the many body ground state may be written in a local product form 

(18) 

in both limits J ----r O and U ----r O. The associated atom number probability 
distribution Pn = lcnl 2 is either a pure Fock ora full Poissonian distribution. 
It is now very plausible to use the factorized form (18) as an approximation 

for arbitrary J /U, taking the coefficients Cn as variational parameters which 
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are determined by minimizing the ground state energy [19]. As pointed out 
by Rokhsar and Kotliar [20], this is effectively a Gutzwiller ansatz for bosons. 
Beyond being very simple computationally, this ansatz describes the SF to 
MI transition in a mean-field sense, becoming exact in infinite dimensions. 
In addition, it provides one with a very intuitive picture of the transition to 
a MI state, which occurs precisely at the point, where the local number distri
bution becomes a pure Fock distribution. This is consistent with a vanishing 
expectation value of the local matter wave field 

00 

(tlicwlbzltlicw) = L vfnc~_Icn (19) 
n=l 

in the Gutzwiller approximation. It is important, however, to emphasize that 
the ansatz (18) fails to account for the nontrivial correlations between differ
ent sites present at any finite J. These correlations imply that the one partide 
density matrix Pl (R) is different from zero at finite distance IRI # O, becom
ing long ranged at the transition to a SF. By contrast, in the Gutzwiller 
approximation, the one partide density matrix has no spatial dependence at 
all: it is zero at any IRI # O in the MI and is completely independent of 
Rin the SF. Moreover, in the Gutzwiller approximation, the phase transi
tion is directly reflected in the local number fluctuations, with the variance 
of n1 vanishing throughout the MI phase. By contrast, in an exact theory 
local variables like the on-site number distribution will change in a smooth 
manner near the transition and the variance of the local partide number will 
only vanish in the limit J-+ O. Moreover, the Gutzwiller approximation fails 
to correctly describe long wavelength excitations [20]. Different methods are 
thus needed to discuss e.g. the dynamics of formation of a SF from an initial 
MI phase after a sudden reduction of the opticallattice depth [21,22]. 

3 Atomic Quantum Wires 

For interacting fermions, one of the fundamental paradigms of many body 
theory is Landau's Fermi liquid concept. It states that the low lying excita
tions of any normal and fluid phase of fermions can be described by a set of 
fermionic quasipartides, just as in an ideal Fermi gas. As is well known, Fermi 
liquid theory is invalid in 1D, where the generic interacting Fermi system is 
a Luttinger liquid [23]. As pointed out by Haldane [24], this concept is not 
confined to fermions but in fact applies to all interacting 1D quantum liquids, 
because statistics and interaction cannot be separated in one dimension. Now 
fermionic Luttinger liquids have been investigated intensively in the last years 
in condensed matter physics and spin-charge separation as one of their hall
mark properties has been verified experimentally in semiconductor quantum 
wires [25]. By contrast, no realization of bosonic Luttinger liquids is known 
so far. In the following, we will show that cold atoms confined in a strong op-
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ticallattice can be used to realize atomic quantum wires and allow to study 
Luttinger liquid physics in a bosonic system. 

Consider a homogeneous Bose gas which is confined to an effectively 1D 
situation by a strong harmonic trapping potential. The associated excitation 
energy nw is assumed to be much larger than the chemical potential and thus 
only the lowest transverse eigenmode is accessible. The relevance of interac
tions in the resulting single mode quantum wire may again be characterized 
by the ratio between the interaction and kinetic energy per partide [26] 

g1n 2as 
"(- --- n2n2 jm - nli 

(20) 

Here g1 is the strength of the effective delta-function interaction in 1D and l1. 
the oscillator length for the transverse confinement. Remarkably, the dimen
sionless interaction strength 'Y scales inversely with the 1D density n. In one 
dimension, therefore it is the low density limit where interactions dominate. 
This rather counterintuitive result can be understood physically by noting 
that at low 1D densities, the average kinetic energy per partide Ekin ,....., n2 

becomes negligible compared with the interaction energy. As a result, the 
atoms are perfectly refiected by the repulsive potential of the surrounding 
partides. For 'Y » 1, therefore, the system aproaches a gas of impenetrable 
bosons which is called the Tonks-limit [26]. In particular at 'Y = oo the exact 
many body wave function of N hard core bosons 

!lin(xl ... XN) =IT 1 sin [n(xj - xi)/ L]l = l!li~0\x1 ... XN )1 
i<j 

(21) 

is just the absolute value of that of a free Fermi gas, as was shown a long 
time ago by Girardeau [27]. In order to describe the situation at arbitrary 
values of"(, it is convenient to use Haldane's description of 1D Bose liquids 
with short range interactions in terms of their long wavelength density oscil
lations [24]. Introducing canonically conjugate fields ~(x) and B(x) such that 
[âxB(x), ~(y)] = im5(x- y) and B(x) related to the fiuctuations 8n(x) around 
the average density via 8n(x) = âxB(x)jn, the effective Hamiltonian describ
ing the low lying excitations is that of 1D noninteracting gas of phonons 

(22) 

with sound velocity V8 • The low energy physics of a 1D Bose liquid is thus 
completely determined by the velocity V8 and the dimensionless ratio K = 
nnnjmv8 • The precise relation between the microscopic coupling constant 'Y 
and K may be obtained from the exact solution of the 1D short range Bose 
gas by Lieb and Liniger [28]. It turns out that K decreases monotonically 
from K('Y --+ O) --+ 1r / .,fY » 1 in the weak interaction, high density limit 
to K('Y » 1) --+ 1 in the strong interaction, low density Tonks limit. The 
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Fig. 3. The geometry and size of 
lD atomic quantum wires created 
by an optical lattice. The spac
ing between the wires in the hor
izontal and vertical direction is 
>.. / 2 = 413 nm. Taken from [29] 

parameter K determines the asymptotic behavior of all correlation functions, 
e.g. the power in the characteristic decay 

( T) 1iv8 • h 7r X kBT ( 
1 1 

)
- l/2K 

Pl x, "' kBT sm 'hvs (23) 

of the one partide density matrix [24]. 
An experimental realization of single channel quantum wires filled with 

bosonic atoms has been achieved very recently by Moritz et.al. [29]. Using an 
opticallattice with two orthogonal retro-reflected laser beams which produce 
the standing wave, the atoms are only confined in the radial x, y-direction, 
while their motion along the axial z-direction is bound only by a weak mag
netic trap. Loading an initially spherical cloud of condensed atoms into this 
lattice thus leads to an array of lD tubes of atoms which are tightly confined 
in the radial direction and are separated by the periodicity of the lattice 
a= A./2, as shown schematically in Fig. 3. 

In order to verify that these wires are indeed true lD quantum liquids, the 
authors ha ve measured the frequency w B of the lowest compressional mode of 
the atoms by exciting the system with a periodic modulation of the intensity 
of the opticallattice. As was shown by Menotti and Stringari [30] using sum 
rule arguments, the frequency WB in a lD trapped gas is directly related with 
the mean square size (z2 ) of the cloud by 

2 2(z2) 
WB = - d(z2 )jdw; . (24) 

Here Wz is the small (in practice Wz = 21r · 84 Hz) trapping frequency of 
the axial confinement. It is identical with the frequency w D of the dipole 
mode which, by Kohn's theorem, is completely independent ofthe interaction. 
The frequency of the compressional mode w B, in turn, gives information 
both about the dimensionality and t he interaction strength. In a 3D weakly 
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interacting BEC one has (w8 /wz) 2 = 5/2 [1] while in 1D a different ratio is 
obtained. To see this, we use the standard local density approximation 

1 2 2 
ţt[n(z =O)]= fthom[n(z)] + 2mwzz (25) 

for the density profile n(z) in a trap. In the weakly interacting regime, the 

chemical potential of the homogeneous system is given by the mean field ex
pression fthom[n] = g1n. The resulting density profile is therefore an inverted 

parabola and the associated Thomas-Fermi radius R scales like R rv w-; 2/ 3 at 
fixed total partide number N. With (z2 ) rv R2 equation (24) therefore imme

diately gives a ratio (wB/wz) 2 = 3, different from the 3D situation. A precise 
measurement of w8 , thus gives a clear signature for a truly 1D quantum liquid 
of bosons [29]. At the lowest attainable densities, the interaction parameter 
'/ reaches values of order one, i.e. one is essentially in the crossover regime 
to the strongly interacting limit. As noted above, for '/ » 1, the 1D Bose 
liquid is expected to behave like a fermionic system, where tt[n] '"" n2 . In this 
Tonks regime, the characteristic radius R of the cloud at fixed N therefore 

scales like R rv w-; 112 , leading to a frequency ratio (wB/wz) 2 = 4. In gen
eral, the density profile changes continously between the mean field and the 
Tonks regime [32]. A measurement ofthe frequency ratio WB/Wz thus should 
allow to observe the continous change from a Bose to a Fermi gas in a 1D 
interacting system of bosons as predicted by Lieb and Liniger [28] and Hal
dane [24]. While the Tonks regime has not yet been realized experimentally, 
the most recent progress in this area [31] has investigated the crossover from 
3D to 1D behavior in the SF-MI transition. This is achieved using an optical 
lattice with different amplitudes V1_ and Vii of the periodic potential felt by 
the atoms in the radial x, y- and axial z-direction. Choosing V1_ = 30 Er, 
hopping in the transverse direction is negligible and the system behaves like 
an array of 1D atomic wires. By continuously lowering V1_, it is then possi
ble to observe the crossover from a 1D to a 3D situation. In particular the 
corresponding change in the Mott-Hubbard transition can be monitored by 
measuring the excitation spectrum via periodically modulating the amplitude 
of the axial lattice potential. This allows a direct spectroscopic observation 
of both the continuum of excitations in the SF regime and the excitation gap 

in the Mott phase [31]. 
Clearly experiments of this kind open a unique possibility of studying 

strong correlations in any dimension. As one example, we want to discuss 
what happens in a 1D Bose gas in a weak opticallattice, where a description 

in terms of the Bose-Hubbard model is no longer possible. As pointed out 

above, in 1D the dimensionless interaction strength '/ increases with decreas
ing density. In the strong coupling regime the superfiuid ground state of the 
homogeneous system is therefore expected to be destroyed already in a weak 
opticallattice. In fact, it turns out that this problem can be solved essentially 
analytically [33]. The basic idea is that a strongly interacting 1D Bose liquid 
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behaves like a noninteracting Fermi gas, as shown by Girardeau [27]. More
over, this equivalence remains valid in the presence of an arbitrary additional 
one-partide potentiallike that of an opticallattice. For a qualitative under
standing of a strongly interacting 1D Bose liquid in a weak optical lattice, 
it is therefore useful to consider a free Fermi gas in a weak periodic poten
tial V(x) =Va sin2 kx with Vo of order Er or smaller. This is an elementary 
problem in solid state physics, equivalent to the nearly free electron limit 
of a 1D bandstructure. The single partide spectrum consists of a series of 
free partide like bands separated by energy gaps L1t l = 1, 2 .... The gaps 
become exponentially small with increasing energy, scaling like L1t "' 1Vol1 in 
the limit Vo « Er. For a commensurate density, where an integer number l 
of partides fit into one unit cell, the l lowest bands are completely filled. The 
groundstate of noninteracting fermions is thus a trivial band insulator. Simi
lar to the incompressible Mott-insulating phase of the Bose-Hubbard model, 
the state with a fixed integer density remains locked over a finite range L1t 
of the chemical potential. For weak optical lattices Va « Er the lowest gap 
L1t=l = IVol/2 is much larger than the higher order ones. As a result, it is the 
commensurate phase with unit filling N = M which has maximal stability. In 
the Tonks limit "( ---+ oo an arbitrary weak opticallattice commensurate with 
the average density will therefore pin the atoms into an incompressible MI 
phase. In order to discuss whether this peculiar feature of hard core bosons in 
one dimension is still present at finite and experimentally accessible values of 
"(, it is convenient to use Haldane's description (22) of 1D bosons in terms of 
their long wavelength density oscillations. Adding a periodic potential com
mensurate with the the average partide density gives rise to an additional 
nonlinear term cos20(x), leading to the well known sine-Gordon model [23]. 
This model is exactly soluble and exhibits a transition at a critical value 
Kc = 2 such that for K > 2 the ground state remains gapless and superfluid 
in a weak opticallattice while for (1 <)K < 2 the atoms are locked even in 
an arbitrary weak periodic lattice. The commensurate phase is characterized 
by a finite excitation gap [33] 

L1 = 2Er ( KIVol ) l/(2-K) 

K (2- K)4Er 
(26) 

which is nonanalytic in Vo. It approaches IVol/2 in the Tonks gas limit K---+ 1 
in agreement with the ideal Fermi gas picture discussed above. Using the 
exact result for K("f) which follows from the Lieb and Liniger solution of the 
1D Bose gas, it turns out that the critical value Kc = 2 is reached at "fc i'::j 3.5. 
The transition to a commensurate, incompressible state in a weak optical 
lattice thus occurs in a regime which is not far from that, already achieved 
in the atomic wires discussed above. Of course, as equation (26) shows, the 
gap is exponentially small in the vicinity of the critical value Kc = 2. An 
experimental observation therefore requires optical lattice depths V0 which 
are of the order of the recoil energy Er. For larger values of Vo one eventually 
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Superfluid 

2 3 1/y 

Fig. 4. Ground state phase diagram of 
a one-dimensional Bose gas in an opticallat
tice of arbitrary strength Va/ Er as a func
tion of the inverse interaction parameter "f. 
The dashed line is the asymptotic behaviour 
near the critica! point 'Yc as determined from 
the sine-Gordon model, while the dashed
dotted line derives from the solution of the 
transcendental equation (27) obtained from 
the critica! point of the lD Bose-Hubbard 
model 

has to recover the physics of the Bose-Hubbard model. This limit is reached in 
the weak coupling regime 'Y « 1, where the SF-MI transition requires a deep 
opticallattice. Calculating the hand width parameter J and the effective on 
site repulsion U in a 1D situation in terms of the dimensionless opticallattice 
depth Vo/ Er, the criterion U / Jlc = 2C :::::: 3.37 for the transition in the 1D 
Bose-Hubbard model can be written in a form similar to equation (14) 

(27) 

The solution of this transcendental equation gives a critica! value Vo/ Erlc 
which increases rather slowly as a function of the inverse interaction pa
rameter 1/ 'Y. The resulting phase boundary matches smoothly to the o ne 
obtained for a weak optical lattice from the known Kosterlitz-Thouless na
ture of the transition near K c = 2, as shown in Fig. 4. The Bose-Hubbard 
transition (BH) for weakly interacting gases in a deep optical lattice thus 
continuously evolves into one of the commensurate-incommensurate (C-IC) 
type for strongly interacting gases in a weak lattice. An extension of these 
results to a nonvanishing transverse hopping in an array of 1D quantum wires 
has very recently been given by Ho, Cazalilla and Giamarchi [34]. 

4 Perspectives 

As the examples above clearly show, cold atoms provide a novel tool to 
study the physics of strong correlations in both a widely tunable range and 
in unprecedentedly clean sytems. Basic models in many body theory like 
the Hubbard-model for bosons or fermions with on-site interaction, which 
were originally introduced in a condensed matter context as an idealized 
description of strong correlation effects in real materials can now be ap
plied on a quantitative level. Beyond Mott-Hubbard and Luttinger liquid 
physics discussed above, there are a number of other strong correlation phe
nomena which appear to be realizable with bosonic atoms. These include 
spin-dependent optical lattice potentials which depend on the interna! state 
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of the atoms. They may be used e.g. to change the sign of the tunneling 
amplitude J from positive to negative values [35] or to realize an anolog of 
a quantum dot with a tunable coupling to the environment [36], as an exam
ple of a quantum impurity problem with cold atoms. Loading opticallattices 
with bosons in different interna! states ('spinor condensates') might allow 
to generate exotic phases with fractionally charged excitations [37] or study 
fermionic Hubbard physics in a 1D two-component Bose system [38]. Also 
the influence of interactions on Anderson localization in bosonic systems and 
the related Bose-glass phase [13,39] may in principle be studied by placing 
a speckle pattern on top of an opticallattice [40]. Of course, beyond bosons, 
future interest will also focus on degenerate fermions. The recent realization 
of a BCS-BEC crossover with a Feshbach resonance [6,7,8] including clear in
dications for pairing on the BCS-side of the crossover [41], opens the way to 
study this basic phenomenon also in opticallattices or in 1D, where an exact 
solution of the crossover is possible [42]. With repulsive fermions in 1D, the 
equivalent of spin-charge separation appears accessible [43]. A further quite 
promising development are Bose-Fermi mixtures in opticallattices, in which 
supersolid phases, counterflow superfluidity or composite fermions are pre
dicted to occur [44,45,46]. Finally, from a condensed matter point ofview, one 
of the most challenging problems is of course the realization and study of the 
fermionic repulsive Hubbard model in an opticallattice, in particular in 2D. 
As discussed by Hofstetter et.al. [47] such a system would constitute a cold 
atom version of one of the most intensely studied models in condensed matter 
physics, allowing to access antiferromagnetic and unconventional normal and 
superconducting phases as found in the high temperature superconductors. 
Of course, realization of these models with cold atoms would not solve the 
latter problem, however it would be an extremely valuable tool to test some 
of the still open issues in this field. It is obvious that many of these proposals 
are quite challenging and their realization may take some time. However in 
view of the tremendous progress in this field in the last years, the perspec
tives look very encouraging and it is obvious that cold atoms will be a major 
field of research in many body physics in the fu ture. 
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Abstract. Metal oxide films are of significant technological relevance and play an 
important role, e.g., as protective coatings and in the fabrication of solar cells. 
Plasma-assisted deposition employing magnetron discharges are frequently em
ployed. Formation and crystal growth of, e.g., indium tin oxide (ITO) films show 
pronounced dependencies on plasma parameters and on the applied substrate volt
age. The influence on chemical composition, crystal structure, density, etc., as well 
as possible reasons will be discussed. 

1 Introduction 

Metal oxide films are of significant technological relevance and play an im
portant role, e.g., as protective coatings, in the fabrication of solar cells, and 
in plasma display panels. Thin films of, e.g., tin-doped indium oxide (in
diurn tin oxide, ITO) are characterized by low electrica! resistance and high 
optical transmittance in the visible region. The combination of these prop
erties makes ITO films indispensable in many optoelectronic devices. The 
macroscopic properties of thin films are directly associated with their chem
ical composition, microstructure, and defect structure. In plasma-assisted 
deposition, film properties are to a large extent determined by plasma pa
rameters. Therefore the correlation between deposition conditions and film 
composition and microstructure is of fundamental interest. Reactive direct 
current (DC) magnetron sputtering has been reported to yield ITO films with 
low resistance and good optical transmittance [1]. However, the influence of 
the deposition conditions on microscopic or structural properties of reactive 
sputtered ITO films has not been studied in detail, yet. Two deposition pro
cedures are commonly in use; the reactive sputtering from a metallic In/Sn 
target in the presence of oxygen or from an indium-tin-oxide target. In theses 
complex processes the energetic and thermal conditions at the substrate sur
face and the growing film surface play a dominant role. Elementary processes 
like adsorption, desorption, and diffusion as well as chemical reactions will 
be affected. Stoichiometry, microstructure and morphology of the deposited 
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Fig. 1. Deposition chamber with magnetron (schematic) 

films depend on the energetic conditions at the surface. Only recently, more 
systematic investigations on the role of plasma parameters ion flux and ion 
energy to the substrate have been reported [2,3]. Many authors use oxygen 
as reactive gas during the deposition procedure from oxide targets to form 
stoichiometric ITO; it is well known, that the oxygen partial pressure is a de
cisive parameter during ITO film deposition by magnetron sputtering [4]. 
For example, Mergel et al. [5] observed the formation of hyper-stoichiometric 
ITO films deposited at high oxygen flows. Also, applying a negative sub
strate voltage during film deposition is rather common. Thus, energy and 
flow density of charged particles ( electrons, ions) to the substrate can be 
varied. In recent investigations we found that negative substrate voltage in
fluences the composition of the growing film [6, 7]. The present study focuses 
on the relations between the deposition conditions at different oxygen flows 
and negative substrate voltages and the influence on the chemical composition 
and the microstructure of ITO films. The plasma in front of the substrate 
was investigated by energy resolved mass spectrometry. The energy influx 
to the substrate was estimated by a thermoprobe. Grazing incidence x-ray 
diffractometry (GIXD) and photoelectron spectroscopy (XPS) were applied 
to determine the chemical composition and the phase composition of the de
posited films. Film thickness and density were measured by grazing incidence 
x-ray reflectometry (GIXR). 
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2 Experiment 

Thin ITO films were deposited on Si(lOO) wafers by DC planar magnetron 
sputtering (Figure 1). A metallic In/Sn (90/10) target was used. Residual 
gas pressure was < w-s mbar. Deposition pressure (5.6 X w-3 mbar), gas 
flow (argon 15 sccm) and discharge power (30W) were kept constant. The 
flow of the reactive oxygen gas was varied between O and 2 sccm by means of 
a mass flow controller (MKS Instruments). Substrate voltages Usub between 
O and -100 V were applied. ITO layers were deposited from a metallic and 
from an oxidized target. To obtain a metallic target, the target was cleaned 
by sputtering for about 30 minutes with pure argon as working gas. To get 
an oxidized target we worked for at least 30 minutes with additional 2 sccm 
oxygen gas flow prior to deposition. 

X-ray photoelectron spectroscopy (XPS) measurements were performed 
with a conventional surface analysis system (VG MT 500) to investigate the 
composition of the deposited ITO films. Samples were transferred under vac
uum from the deposition chamber to the surface analysis chamber. Figure 2 
shows a typical XPS result for the Sn 3d5; 2 peak obtained using the Mg Ka 
x-ray line (hv = 1253.6 eV), and its decomposition into two, metallic tin and 
tin oxide, peaks. 

Grazing incidence x-ray reflectometry (GIXR) investigations were per
formed on a O - 20 diffractometer (Siemens D 5000) with a special thin 
film attachment [8]. Film thickness and density were determined by fitting 
the resulting reflectometry curves using the REFSIM1.1 software (Siemens). 
The deposition time for samples investigated by GIXR was 30 s. Knowing 
the deposition rate for every deposition condition, a second series of samples 
was produced with films of 50 nm thickness. These films were investigated 
by grazing incidence x-ray diffractometry (GIXD) to investigate the phase 
composition in the films. The angle of the incident x-ray beam was fixed at 
0.7°/20. The scanning region was 25-45°/20 (step width 0.02°/20, scanning 
time 2 s per step). The as-deposited samples consist of crystalline metallic 
In/Sn andjor x-ray amorphous indium-tin-oxide depending on the deposi
tion conditions. 

Crystalline indium-tin-oxide films were obtained by isothermal post
annealing at 200 °C in a high temperature chamber (Biihler HDK2.4) at
tached to a O- 0-diffractometer (Seifert XRD 3000). During annealing the 
films were step-scanned continuously at the measuring conditions mentioned 
above. For every measurement the integral intensity of the IT0(222) x-ray 
reflection was determined by a pseudo-Voigt fit procedure. From the time 
dependence of the integral IT0(222) x-ray intensity during annealing the dif
fusion coefficients D and the initial amount of amorphous indium-tin-oxide 
in the as-deposited films were determined. The amount of amorphous ITO in 
the as-deposited films is characterized by the initial phase composition factor 
!o which we define as the concentration ratia of indium oxide relative to the 
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Fig. 2. Sn-3d5; 2 XPS peak of deposited indium-tin-oxide and its decomposition 
(see text) 

total indium concentration in the film. The mathematical model used here is 
described in detail in Ref. [9]. 

The energy influx from the plasma towards the substrate has been mea
sured by a simple thermoprobe [10,11]. The probe consists of a copper sub
strate (diameter: 3.4cm, thickness 0.02cm), which is spot-welded to a ther
mocouple (type j) and placed within a solid shield. The substrate is only 
connected to the thermocouple and an additional wire for biasing. The mea
surement of the total energy influx is based on the determination of the 
difference between the time derivatives of the substrate temperature during 
heating (plasma on) and cooling (plasma off). This difference is proportional 
to the energy influx. The proportionality factor is the specific heat of the 
substrate. It was determined by a known thermal power source. 

The energy distribution function IEDF of plasma ions was investigated 
by energy resolved mass spectrometry employing a so-called plasma monitor 
(Balzers PPM 421). Mainly positive Ar+, In+, atomic o+ and molecular ot 
ions and negative o- ions were detected. 

3 Results 

In the following we report results for thin ITO film deposition as function of 
oxygen gas flow and substrate bias voltage. The deposited films were analyzed 
by x-ray photoelectron spectroscopy (XPS) and grazing incidence diffractom
etry (GIXD) and reflectometry (GIXR). 
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Fig. 3. The composition (o, In; 
6, Sn; •, O) of deposited indium
tin-oxide films as function of oxy
gen flow for a metallic target 

3.1 Chemical Composition Determined 
by Photoelectron Spectroscopy (XPS) 

3.1.1 Oxygen Dependence 

Figure 3 shows the composition of thin ITO films deposited in Si(lOO) as 
function of oxygen gas flow, with the film composition investigated by XPS. 
Without oxygen flow, metallic indium/tin is deposited. With increasing oxy
gen flow, the amount of oxygen in the deposited films increases, while the 
indium content decreases. Above an oxygen flow of 0.5 sccm a saturation of 
the oxygen and indium contents occurs. The tin content varies between 11 % 
and 17% an is, hence, significantly enhanced compared to the stoichiometric 
composition of the employed ln/Sn target. Contrary to indium, the tin con
tent also shows a pronounced in crease with increasing oxygen flow, reaching 
a maximum around 0.2 sccm followed by a gradual decrease. 

The above mentioned behavior indicates formation of an oxygen-poor 
indium-tin-oxide film, well below the stoichiometric oxygen fraction of 0.6 
for ln203. Further and more detailed studies reveal the existence of 2 phases, 
a metallic (oxygen-free) and a completely oxidized ITO phase. 

3.1.2 Bias Voltage Dependence 

In addition, the composition of the deposited ITO films shows some varia
tion with substrate bias voltage. Fig. 4 shows that the In content increases 
for negative bias voltages, reaching a maximum composition of about 54 % 
around -40 V. Similarly, the Sn content increases from 14 ---+ 16 %, whereas 
the oxygen content decreases from about 36% ---+ 30 %. Apparently, a nega
tive bias voltage leads to a more metal-rich and oxygen-poor indium-tin-oxide 
film. 
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3.2 Film Properties Determined by GIXD 

Figures 5 and 6 show the x-ray patterns of as-deposited layers. The films 
were deposited with different oxygen flows and with a metallic target. The 
layers shown in Fig. 5 were deposited with a substrate voltage Usub = O V, the 
layers of Fig. 6 with Usub = -50 V. Samples deposited at low oxygen flow show 
reflections attributable to polycrystalline metallic indium [12]. No crystalline 
indium oxide phases were detected. Crystalline Sn or SnOx phases were also 
not observed. The latter is not surprising since Sn atoms are believed to 
substitute In atoms without changing the lattice structure [8]. The amount 
of crystalline metallic In/Sn decreases with increasing oxygen flow. In case 
of a grounded substrate (Usub = O V) the films apparently become x-ray 
amorphous for oxygen flows larger than 1 sccm. Applying a negative substrate 
voltage Usub = -50 V results in partly crystalline metallic films at larger 
oxygen flows. It appears, hence, that a negative bias voltage has the same 
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effect as reducing the oxygen flow to the substrate. The here observed effect 
is similar although much more pronounced compared to the bias voltage 
dependence noted already by XPS investigations (see above). 

3.3 Post-annealing of Deposited lndium-Tin-Oxide Films 

In order to extract further information the as-deposited films have been post
annealed for several hours at 200 °C. During annealing the crystal structure 
changes from an amorphous to a crystalline indium-tin-oxide phase (Fig. 7). 
The appearance of a crystalline indium-tin-oxide phase is due to a rapid 
crystallization process of the initially amorphous indium-tin-oxide, and, if not 
enough oxygen is present in the film, by relatively slow diffusion of oxygen into 
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the film followed by crystallization. A model that separates the two oxygen 
contributions by their different time dependencies has been applied [9]; it 
allows to calculate the initial oxygen-to-metal ratio and the oxygen diffusion 
coefficient D. The model ignores the chemi cal difference between Sn and In 
atoms and, hence, treats Sn and In equally. 

As is expected, the extracted oxygen-to-metal ratio shows a pronounced 
dependence on oxygen flow. There exists a distinct difference between the 
GIXD and the XPS measurements (Fig. 8). It seems to imply that deposited 
films consist of two phases: an amorphous metallic In phase not detected by 
GIXD and a fully oxidized indium-tin-oxide phase. 

3.4 Deposition Rate and Film Density Determined by GIXR 

The measured deposition rates and film densities derived from GIXR inves
tigations are displayed in Figs. 9 and 10. With increasing oxygen flow the 
deposition rate (in nm/s) decreases by almost a factor of 3. At the same 
time, the film density increases, reaching the In203 density for oxygen flows 
larger than about 1 sccm. 

3.5 Oxidized Target 

Indium-tin-oxide films deposited with an oxidized target differ significantly 
from those obtained with a metallic target. Fig. 11 shows the XPS results for 
as-deposited films (i.e., films that have been kept under vacuum), films that 
were exposed to ambient air, and post-annealed films. The as-deposited films 
now show the proper stoichiometric ratios of ITO, i.e., an oxygen content of 
about 60 %. The tin content is about 5 % and thus in good agreement with 
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Fig. 9. Deposition rate of indium-tin
oxide films vs. oxygen flow for a metal
lic target and for the indicated sub
strate bias voltages 

the stoichiometric ratio of the target. Air-exposed and post-annealed films 
show even higher oxygen contents, indicating oxygen-rich indium-tin-oxide. 
Similar observations have been reported by Mergel et al. [5] and explained 
by an incorporation of additional oxygen in the bixbyite structure, possibly 
into constitutional vacancies. 

3.6 Ion Energy Distribution Function {IEDF) 

The observed dependencies of film characteristics on substrate voltage suggest 
that impinging ions play a significant role during film deposition. In order to 
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investigate this influence we measured the kinetic energy distribution func

tions of positive and negative ions. Figure 12 shows the energy distribution 

function IEDF of positive ions measured by energy resolved mass spectrom

etry. Without oxygen gas flow the positive ion mass spectrum mainly con

sists of Ar+ ions. The Ar+ signal displays a maximum around 1 e V followed 

by a pronounced intensity drop. Note that the Ar+ energy distribution dis

played in Figure 12 was derived from the measured Ar-36 isotope signal and 

divided by the isotope abundance (0.3365 %) to yield the total Ar+ signal. 
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The energy distribution of In+ ions differs from this behavior as it displays 
a pronounced tail towards larger energies, presumably reflecting the physi
cal sputtering process by which indium atoms are produced. The measured 
IEDF also shows that In+ ions only partly thermalize at the gas densities of 
interest here. The total In+ intensity without oxygen flow is about 2 orders 
of magnitude smaller than compared to Ar+. With an oxygen flow of 1 sccm 
oxygen flow, the In+ signal reduces by a factor of 4, while only a modest 
reduction is observed for Ar+ ions. The oxygen ion intensity is now reaching 
a level comparable to the Ar+ signal. Most abundant are molecular ot ions 
while atomic o+ ions are about one order of magnitude less abundant. Oxy
gen ions also display a high-energy tail suggesting that a certain fraction of 
these ions stems from sputtering processes at the magnetron target. Due to 
the negative biasing of typically -400 V it is unlikely, however, that positive 
ions directly escape from the target. 

Opposite to positive ions which become accelerated in the plasma sheath 
region, negative ions are partly trapped inside the plasma by the positive 
plasma potential of typically 1-2 Volt. Only negative ions with sufficient ki
netic energy can overcome this potential barrier. The most abundant negative 
ion species is o-. The energy distribution function of negative o- ions con
sists of several groups. Most intense is a low energy group with near-zero 
kinetic energies. These ions are believed to be produced inside the plasma. 
Several groups of high-energy o- exist. Most prominent is a group of ions 
around 50eV followed by another small group around 200eV. The last group 
has energies of 400-500 e V; its origin is due to the sputtering of oxygen atoms 
at the target. This is corroborated by its sharp onset which corresponds to 
the voltage drop at the target. The origin of the first and second groups 
of the high-energy ions is presumably also due to sputtering of atomic or 
molecular oxygen atoms at the target. Negative molecular 02 ions were also 
observed, albeit at a significantly reduced total intensity of few percent com
pared to the total intensity of atomic o- ions. Most of the 02 ions have 
rather small kinetic energies, but few ions with kinetic energies of ~ 400 e V 
are also observed. 

In addition, small amounts of negative In o- ions were detected. The total 
intensity is about two orders of magnitude smaller than compared to the o
ions. As shown in Figure 13, a significant fraction of In o- ions has large ki
netic energies. The energy distribution is somewhat different compared to o
ions, however, suggesting a more complicated formation processes, however. 

3. 7 Energy Influx 

The energy influx to the substrate was measured for both metallic and ox
idized targets. The influence of oxygen flow, substrate bias and oxidation 
state of the target was investigated. For a metallic target, the measured en
ergy influx increases from 10 to 11.5 mJ cm-2s-1 with increasing oxygen 
flow (Fig. 14). For an oxidized target, the energy influx is about 0.9 mJ 
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cm-2s-1 smaller compared to the metallic target; this difference appears to 
be independent of the oxygen flow. 

In order to explain this behavior one has to consider the different con
tributions to the energy influx. Major contributions to the measured energy 
influx are due to sputtered neutral particles, electrons, positive and negative 
ions, and the released heat of condensation [13]. The contribution of sputtered 
particles to the energy influx is given by the product of flux density and mean 
kinetic energy. The energy distribution function of sputtered species was cal
culated with the help of a transport-of-ions-in-matter (TRIM) code [14]. The 
flux density was estimated from the deposition rate and the mass density 
(Figs. 9 and 10). Contributions due to positive ions and electrons were calcu
lated with the help of Langmuir probe theory. Finally, the contribution due 
to the condensation of In, Sn and O particles has been determined from the 
measured deposition rate and taking the specific heat of condensation into 
account. 

In case of a metallic target, no oxygen flow, and for floating potential 
conditions (Usub ~ -11 V) the calculation yields a total energy influx of 
7.3 mJ cm-2s-1 . The contribution of sputtered In/Sn atoms amounts to 4.4 
mJ cm-2s-1 , 0.2 mJ cm-2s-1 are due to the heat of condensation, while 
positive ions (mainly Ar+, o+, and ot ions) and electrons contribute 2.0 
mJ cm-2s-1 and 0.7 mJ cm-2s-l, respectively. The calculated energy influx 
is somewhat lower than the measured value of9.8 mJ cm-2s-1 (Fig. 14). The 
reason for the difference could be contributions of secondary electrons and 
backscattered Ar ions, which were not taken into account. 

In case of an oxidized target and/or with oxygen flow additionally the 
influence of negative oxygen ions needs to be taken into account. With in
creasing oxygen flow the deposition rate decreases, which is only partly offset 
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Fig. 14. Energy influx versus 
oxygen flows (Usub = -11 V) 

by an increase in film density. Hence, we should expect a decrease of the 
energy influx with increasing oxygen flow, whereas an increase is observed. 
The noted difference should be explained by negative ions of relatively high 
kinetic energy contributing to the energy influx to the substrate. 

4 Summary 

Results for plasma-assisted deposition of indium-tin-oxide films by reactive 
magnetron sputtering ha ve been reported. Pronounced dependencies of, e.g., 
film composition, film density, and deposition rate on oxygen flow, substrate 
bias voltage, and the oxidation state of the target (metallic or oxidized) have 
been observed. The observed dependencies are partly attributed to the chang
ing energy-influx to the substrate and to the role played by positive and 
negative ions. 
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Abstract. We present a study of the sources of strain in GaN heteroepitaxy by 
in- and ex-situ measurement techniques. With an in-situ curvature measurement 
technique the strain development can be directly correlated to the different layers 
and doping in simple and device structures. We show several solutions for strain 
reduction and control. High-quality devices grown on Si are demonstrated. 

Despite its great commercial success for the mass production of blue and 
green light-emitting diodes the epitaxial growth of GaN is stiH hindered by 
the lack of homosubstrates. Thus epitaxial growth is commonly performed 
on heterosubstrates as sapphire, SiC or Si. These substrates all have a large 
lattice (3.5-17%) and thermal (-25-116%) mismatch leading to di:fficulties in 
heteroepitaxial growth and are a high number of threading dislocations for 
all substrates and cracking for layers exceeding 1 and 3 11-m on Si and SiC, 
respectively. Especially the latter problem hindered GaN device layer growth 
on Silicon until the late 90 s. After first reports on cracked, but functioning 
LED structures on Si [1,2] grown by molecular beam epitaxy (MBE) several 
methods to reduce cracking and devices were presented [3,4,5,6,7]. It turned 
out that strain engineering was crucial for the successful growth of device 
structures on Si. Here, we present a study on the sources of strains and 
stresses in GaN heteroepitaxy, which is not only valid for the growth on 
silicon, but also on other heterosubstrates as sapphire and SiC. 

1 Experimental 

For this study different GaN layer structures were grown by metal-organic 
chemical vapor phase epitaxy (MOVPE) on Si(111) substrates. Details on the 
growth process can be found elsewhere [8]. To directly study stress during epi
taxial growth we applied an in-situ curvature measurement technique which 
is described in Ref. [9]. The stress can be calculated from the curvature using 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 313-325 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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Stoney's equation [10] which, however, is only valid for low curvatures. In our 
case the curvatures often are too large. Therefore, we developed an analytical 
solution which gives an exact measure of stress [11] and which can be applied 
in the case of stronger curvatures. Additionally, for some samples, ex-situ 
measurements as x-ray diffraction (XRD) , transmission electron microscopy 
(TEM), scanning electron microscopy (SEM) , and photoluminescence (PL) 
were performed. 

2 Sources of Stresses and Strains 

2.1 Seed Layer Growth 

The heteroepitaxial growth usually starts with a so-called seed layer which 
helps to overcome the wetting problems on the heterosubstrate originating 
in the differences of the surface energies. In the case of Si and SiC, this is 
usually a thin AIN layer deposited at high or low growth temperatures. The 
typical structure of such a layer is columnar with grain diameters between 
20- 40 nm [12]. Subsequent GaN growth then leads to the formation of islands 
of different size some of which grow faster and overgrow smaller islands as 
shown in the SEM images in Fig. 1. 

Before islands coalesce the gap between these independently grown crys
tallites has to be closed. But in this final step an additional Ga-N molecule 
( or a monolayer) usually does not exactly fit into the gap. Therefore, when 
the gap is smaller than a lat ti ce distance ( e.g. two times or J3 times the 
lattice parameter a, for the <l2l0> and <10l0> directions, respectively) , 
the gap can be closed by introducing additional Ga-N molecules inducing 
a local compressive strain or by closing the gap without the addition of Ga-N 
molecules which will induce a local tensely strain into the lattice. The strain 

Fig. 1. SEM images of the growth of GaN on a 25 nm thick AIN seed layer on 
Si. Images show plan-view (left) and birds-eye-view (right) images after O, 15, 60 
and 120 s of GaN growth with nominal GaN thicknesses of O, 10, 42 , and 84 nm, 
respectively (from upper left to lower right) 
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Fig. 2. Stress induced by island coalescence calculated for hexagonal islands 

can deform the following planes and facilitate or hinder the further closure 
of the gap for tensile or compressive strain, respectively. Since we do only 
observe tensely strained layers, the second mechanism is dominant. Conse
quently, the amount of such boundaries, which is correlated to the density 
of crystallites, determines the amount of tensile strain in the layer. Simi
lar observations were made for the growth of GaN on sapphire [13]. Based 
on these assumptions a simple calculation shows that the tensile stress for 
a grain diameter of 100 nm is about 1 GPa, for 300 nm it is only 0.35 GPa 
(Fig. 2). Typical crystallite diameters range from 200-400 nm for a 500 nm 
thick GaN layer on an AlN-seed on Si. In plan-view TEM images one can see 
strong contrast fluctuations likely originating from local tensile stresses at 
island boundaries (Fig. 3). The boundaries of these crystallites are also the 
main source of threading dislocations; consequently, larger crystallites lead 
to a decrease in the dislocation density. 

Fig. 3. Plan-view TEM image of a GaN 
layer on Si. Local strain originating in gap 
closure induces a bending of the thin GaN 
foii leading to contrast fluctuations 
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and partial relaxation during AlGaN growth 

2.2 Lattice Mismatch 

Ternary alloys, e.g. for device layers as FETs, LEDs, or lasers introduce 
strong strain in the GaN system. In most material systems a strong lattice 
mismatch relaxes by the formation of dislocations, but in the case of the 
group-III-nitrides, and especially for AIN or AlGaN with high Al content, 
cracking is also observed. To avoid the formation of cracks and dislocations 
lattice mismatched layers are usually grown in thicknesses below the criti
ca! thickness. Then they grow pseudomorphically with the lattice parameter 
of the underlying buffer layer. Figure 4 shows an in-situ curva ture measure
ment of the growth of ALo.24Ga~o.16N on GaN. The lattice mismatch of 
lJaja "'0.006 leads to a strong tensile stress, and consequently, a strong 
wafer bowing is observed. Interestingly, one can even observe relaxation by 
cracking during growth. In our case this relaxation appears the first time 
after "' 200 nm of AlGaN growth. At this point, additionally to the 0.1 GPa 
stress of the 1750 nm thick GaN layer, 0.19 GPa are accumulated from the 
lattice mismatched AlGaN growth. The relaxation can be directly seen in the 
change of the radius of curva ture and indirectly by the increase in scattering 
of the reflected intensity which is influenced by the cracks (Fig. 4). In the 
case of AIN growth the growth temperature determines whether AIN grows 
pseudomorphic or partly relaxed. We find a transition from pseudomorphic 
to relaxed growth around 1000- 1100 °C [9] which was also observed in stud
ies of AIN seed layer growth by other authors [14,15]. This can be used for 
strain engineering as will be shown later. 

2.3 Doping 

To achieve n-type conductivity in GaN it is commonly doped with Si. When 
doped with high Si concentrations above 1018 cm - 3 cracking of the GaN layer 
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is sometimes observed [16,17]. From in-situ measurements we find a strong 
dependence of in-situ determined tensile stress with the amount of Si [9] 
as already reported by Romano et al. [16]. For the p-type dopant Mg it 
is significantly lower, although a higher doping concentration around 5 x 
1019 cm-3 is used. Here the Mg-induced tensile stress is comparable to a Si 
doping concentration around 5 x 1017 cm - 3 . Tensile stress originating from Si 
doping is significantly higher than intrinsic tensile stress from the 3D growth 
mode in the beginning and leads to such a strong wafer curvature that even 
plastic deformation of Si takes place (Fig. 5). 

In TEM images a slight bending of dislocations is seen (Fig. 6). This can 
be also seen in the work of Romano et al. for edge type dislocations ( see Fig. 3 
in Ref. [16]) and even more pronounced at doping levels well above 1019 cm-3 

for compressively grown AlGaN by Cantu et al. [18]. Most likely, Si, which is 
known as anti-surfactant in GaN epitaxy, decorates dislocations [19]. Thus for 
an edge-type dislocation Si blocks Ga from attaching at the dislocation core 
and the dislocation moves laterally and shortens the correlated lattice plane 
one unit cell. This model can explain the observations in TEM measurements 
(Fig. 7). In contrast to our findings Romanov and Speck [20] claim that 
dislocation bending is promoted by compressive stress as it is the case for 
their samples. However, we ha ve an initially slightly tensely stressed layer 
with a further increasing tensile stress when the layer is Si doped which would 
not fit into their model. The explanation presented here, however would fit 
both observations since in both cases the system is getting more tensile. 

This movement always decreases the length of the dislocation-correlated 
lattice plane and by this induces tensile stress. Because no significant rough
ening of the surface is found in these doping experiments the dislocation 
movement is most likely due to a masking effect and not to a bending by 
a roughened surface. A bending by a roughened surface should also lead to 
a dislocation movement which would induce tensile and compressive stress 
which is not observed here. 
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GaN 

GaN:Si 

GaN 

Fig. 6. Cross-section TEM image of a partially Si-doped AlN/GaN/ GaN:Si/GaN 
layer on Si(lll) as in Fig. 7. In this case Si doping leads to a dislocation bending 
of 10-13 o 

2.4 Thermal Stress 

GaN growth is usually performed at temperatures above 1000 ° C. Cooling 
introduces stress which is compressive for GaN on sapphire and tensile in 
the case of GaN on Si and SiC. From in-situ measurements we can determine 
stress during growth and after cooling (Fig. 8). Thus, we can subtract intrinsic 
or doping correlated stresses and determine thermal stress separately. It is 
found from several experiments with different layer thicknesses that cooling 
of GaN on Si induces a tensile stress of 0.6-0.7 GPa/ J.Lm. Finding ways to 
compensate tensile thermal stress is the key for the growth of high-quality 
GaN and GaN-based devices on Si. Even on SiC tensile thermal stress leads 
to cracks for layers in excess of 3 J.Lm. 

Si-masking 
\ 

\. "\. " \. "\. ~-....:-
......., ....... 

...... ......., ......., ......... 
\ '\ "' ......... .......... ........... ........................... 

Fig. 7. Illustration of the proposed mechanism leading to dislocation bending: Si 
masks the dislocation core and, acting as anti-surfactant, prevents furt her GaN 
growth at the dislocation core. Thus when the next layer is grown, t he core moves 
one unit cel! shortening the associated lattice plane 
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Fig. 8. In-situ curvature measurement at the end of 1.3 J.LID GaN growth and subse
quent cooling. From the difference in wafer curvature we determine a tensile thermal 
stress of "'0.6 GPa/ J.LID 

3 Strain Engineering 

3.1 Thermal Stress 

Thermal tensile stress can be relieved in two principally different ways. One is 
the growth on fields small enough that cracks won't occur. This would mean 
that with a crack distance of 50 J.Lm and below one could only grow minia
turized devices. But with strain-relieving buffer layers [21] device-relevant 
thicknesses and field sizes have been demonstrated [22,23,24,25]. The other 
approach is to compensate tensile stress by a suffi.ciently large compressive 
stress [3,4, 7]. One of the simplest and most universal approaches it to use 
relaxed-grown thin AlN interlayers [6]. AlN has a tendency to grow polycrys
talline below 1000-1100 °C [14,15]. Thus, it grows fully or partially relaxed 
on GaN [9]. The subsequently grown GaN will grow compressively strained 
on top of them compensating tensile thermal stress. Figure 9 shows the in
situ curvature measurement of two identically thick structures with an ap
proximately 12 nm thick high-temperature (HT) and a low-temperature (LT) 
AlN interlayer grown at GaN growth temperature and 630 ac, respectively. 
Properly adjusting LT-AlN interlayers helps to grow GaN layers which are 
unstrained after growth. This is important for device processing where a low 
wafer curvature is prerequisite. With this method up to 7 J.Lm thick layers 
with multiple AlN interlayers were already demonstrated [9]. 

3.2 Intrinsic Stress 

To reduce intrinsic stress a reduction of grain boundaries is necessary. Thus, 
larger grains have tobe grown. On sapphire this is relatively simple by using 
a GaN seed layer which recrystallizes during heat up and forms few islands 
on the surface from which high-temperature growth will proceed [13]. Using 
an AlN seed layer this is not possible because it always covers the surface 



320 A. Dadgar et al. 

and due to its high binding energy cannot be reorganized as GaN by a heat 
treatment. 

A simple way to grow larger grains is to mask part of the seed layer with 
a SiN layer in the nominal range of one to two monolayers [26] . Since SiN 
acts as an anti-surfactant [19] GaN will only grow in uncovered regions and 
larger grains can develop reducing the amount of boundaries and by this 
reducing the tensile stress. An additional positive effect of initially larger 
GaN crystallites is the reduction in the dislocation density [26,27] . Figure 10 
shows an in-situ curvature measurement of stress development for differently 
long SiN deposition times on the AIN seed layer. Due to the increase in 
island size with increasing SiN deposition time GaN grows under decreasing 
tensile stress. Interestingly, even a slight compressive stress is observed for 
long SiN deposition times. This total compressive stress can be explained by 
a hydrostatic stress of the islands originating in the surface energy and only 
a small portion of tensile stress from island coalescence. 

3 .3 Doping 

For many devices as LEDs and lasers high doping concentrations and good 
carrier mobilities are requested. Especially, for large-area LEDs on sapphire 
a good n-type back contact requires good lateral current spreading. Thus, 
already the buffer layer which contains a high number of dislocations must 
be doped with high Si concentrations. As described previously the masking 
of dislocations and the reduction of the length of the correlated lattice plane 
might be the strain generating mechanism. Therefore, t ensile stress can be 
best avoided by reducing the amount of dislocations. One way to achieve this 
is to use thin SiN masking layers which are helpful to reduce the dislocation 
density by a factor of 10 and more. Already one order of magnitude less 
dislocations leads to a reduction in tensile stress to a tenth which is sufficient 

0.3 GaN 

0.2 
~ 

GaN -aso .... -;-E 0.1 

LT· orHT~AIN- 12nm ~ 0.0 
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Fig. 9. Curvature measurement (right) of two identically thick GaN on Si samples 
(left : sample scheme) containing a high- or a low-temperature AIN interlayer 
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Fig. 11. Stress development during the growth of 8 x 1018 cm- 3 Si-doped GaN on 
buffer layers with different dislocation densities achieved by differently thick SiN 
in-situ masks in the buffer layer 

in most cases. When growing GaN layers with identical doping concentrations 
but a variation in the dislocation density [26] one observes a strong decrease 
in curvature which originates in a reduction of tensile stress (Fig. 11). This 
reduction in tensile stress can be attributed to a decrease in the dislocation 
density. 

4 Devices 

GaN is the base material for a variety of different device applications as 
LEDs, lasers, field-effect-transistors (FETs) and for sensor devices as, e.g. ph
or gas-sensors [28]. The problem for the fabrication of high-quality devices is 
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Fig. 12. Power measurements of an A!GaN /GaN FET on Si at different frequencies 

that thick layers are difficult to achieve on Si. But thick, high-quality layers 
are prerequisite for devices as LEDs which can be only achieved by strain 
engineering. 

4.1 Thansistors 

Simple 1.3-1.8~-Lm thick AlGaN/GaN transistor structures were grown on 
Si(111) substrates with an AlN-seed layer, a GaN buffer of rv 400nm, aLT

AlN interlayer, and > 800nm GaN. The active layer consists of 25-28nm 
thick ALo.2sGa~o.7sN. With such structures we can routinely achieve room 
temperature carrier mobilities above 1500 cm2 /Vs at sheet carrier concen
trations of 1-1.3 x 1013 cm-3 . A major problem for high-frequency operation 
are the power losses due to damping in the highly-resistive but, compared to 
intrinsic GaN, still conductive Si substrate. Here, a major problem is that 
all elements used for GaN and AlGaN epitaxy can act as dopants of the Si 
substrate [29]. Additionally, the growth temperatures can lead to an increase 
in the carrier concentration of the highly-resistive undoped Si substrate. We 

have achieved best devices with an output power of 2.2 and 2 W /mm at 2 and 
5 GHz, respectively which reduces to 0.9 W /mm at 8 GHz due to absorption 

losses in the Si substrate (Fig. 12). 

4.2 LEDs 

The first GaN LED on Si presented by Guhaet al. [1,2] was a MBE-grown 
thin and rather dim device full of cracks. Prerequisite to achieve high output 
powers are low dislocation densities below 109 cm-2. This requires the growth 
of thick buffer layers to enable dislocation recombination. But thick crack-free 
layers are difficult to grow on Si and there are only few reports on crack-free 
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Fig. 13. Power vs. current (left) of a packaged InG aN LED on Si. For compari
son of the wavelength shift vs. current (right) a packaged InGaN LED on Si and 
a commercial InGaN LED on sapphire are shown. A blue shift due to band filling 
up to currents of 70mA (55mA for the LED on sapphire) followed by a red shift 
due to heating effects for higher currents is observed. The wavelength shift data 
shows a slightly better behavior than the commercial device on sapphire, likely due 
to the higher heat conductivity of the silicon substrate 

LEDs in excess of 2 IJ.m. With LT-AlN interlayers for strain compensation 
and thin SiN masking layers we are able to reduce the dislocation density 
to 109 cm - 2 [23] and achieve thicknesses up to 3. 7 IJ.m with a low radius of 
curva ture around 20 m of the device layers at room tempera ture, important 
for further processing. 

Best results obtained so far are output powers of 0.89 m W at 20 mA and 
4 77 nm (Fig. 13). These packaged devices can be driven up to 120 mA cw with 
an output power of >3mW without degradation. No degradation or device 
failure has been observed in continuous operation of 40 LEDs at 30 mA for 
half a year. 

5 Summary 

We have shown different sources of strain in GaN heteroepitaxy by in-situ 
stress measurements. Most of these stress sources can be compensated by 
growing appropriate layer schemes. With such improved layers we have grown 
thick device structures with excellent performance data for devices on Si. 
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Abstract. Nanostructured polymer films are of increasing importance for many 
applications. A number of experimental methods have been used to investigate 
their structures, e.g., imaging in real space and scattering methods using x-rays 
or neutrons. We briefly review these methods and describe results from atomic 
force microscopy and grazing-incidence small-angle x-ray scattering measurements 
on thin films of lamellar poly(styrene-b-butadiene) (P(S-b-B)) diblock copolymer 
melts on Si substrates with a native oxide layer. For high molar masses, P(S-b-B) 
spontaneously forms structured surfaces due to a perpendicular orientation of the 
lamellae with respect to the film surface. The results from P(S-b-B) are compared to 
the frequently studied poly(styrene-b-methylmethacrylate) (P(S-b-MMA)) system. 
The findings can be understood by comparing the enthalpic and entropic contribu
tions to the free energy of the copolymers at the film surface and the film/substrate 
interface. 

1 Introduction 

Nanostructured surfaces formed by diblock copolymer films are of increas
ing importance for many different purposes, as described in two recent re
views [1,2]. The attractive feature of block copolymers is their spontaneous 
tendency to self-organize into ordered structures ( e.g., lamellae, cylinders 
on a hexagonallattice, spheres on a body-centered cubic lattice) which can 
be controlled by choosing the block copolymer molar mass and the rela
tive block volumes. The pattern repeat distance is typically of the order of 
100-1000 A, thus making nanolithography possible. By suitably modifying 
one of the blocks, selective etching allow the mesoscopic structures formed 
by poly( styrene- b-polybutadiene) (P (S- b-B)) or poly( styrene- b-polyisoprene) 
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(P(S-b-1)) films tobe exploited in generating periodically arranged holes and 
dots with a density of rv 10n holes fcm2 [3] in the substrate. Similarly three
dimensionally structured surfaces can be achieved by making use of the wet
tability contrast with respect to mica of the two blocks in micelle-forming 
poly(styrene-b-2-vinylpyridine) (P(S-b-2VP)) diblock copolymers [4]. Using 
P(S-b-2VP) as a template, it is also possible to produce gold nanoclusters 
of a few nanometers size with distances of up to micrometers as well as 
nanowires of a few nanometers in width and of up to 50 Jlm in length, both 
attached to the substrate [5]. 

The cylindrical structure formed by poly(styrene-b-methylmethacrylate) 
(P(S-b-MMA)) diblock copolymers can be used for creating nanowire ar
rays [6,7]. Application of an electrica! field perpendicular to the substrate 
leads to dense arrays of cylinders perpendicular to the substrate. The cylin
ders can be selectively removed by deep ultraviolet exposure in order to fill 
them with ferromagnetic cobalt [7]. 

Prepatterned substrates have been used to control the orientation of the 
mesoscopic block copolymer structures in thin film geometry and in this 
way to obtain structured surfaces with macroscopic order [8,9]. Furthermore, 
applying outer fields may orient the structures during or after film prepara
tion [6,10,11]. 

Thin, lamellar films based on diblock copolymers may be of interest for 
a variety of applications, for instance as photonic hand gap materials [12], 
as wave guides and for the confinement of particles within the lamellar lay
ers [14]. Additionally, films with the lamellae parallel to the film surface offer 
the possibility to switch the surface properties by changing the environment 
making the buried block migrate to the film surface. 

An understanding of the mechanisms governing the structurization of 
thin, supported diblock copolymer films is of key importance for a con
trollable preparation of such structures. A number of experimental meth
ods have been applied in this context, and we briefly review these before 
describing our results on lamellar P(S-b-B) thin films on Si substrates with 
a native SiOx layer ( denoted Si/SiOx in the following) obtained using atomic 
force microscopy (AFM) and grazing-incidence small-angle X-ray scattering 
(GISAXS, [14,15,16,17]). The results are compared to the findings reported 
in the literature on supported thin films oflamellar P(S-b-MMA) on Si/SiOx. 
The main differences between these two systems are discussed in terms of the 
enthalpic and entropic contributions to the free energy of the copolymers at 
the film surface and the film/substrate interface. 

2 Methods U sed for Investigat ing Thin Lamellar 
Diblock Copolymer Films 

Numerous experimental methods have been used to investigate the structure 
of thin diblock copolymer films, among these both imaging methods, provid-
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ing information in real space, and scattering methods, providing information 
in reciproca! space [18,19,20,21]. 

Optical microscopy has been used to image the surface morphology of 
thin diblock copolymer films. The bimodal height histograms obtained with 
lamellar diblock copolymer films indicate for certain systems terraces at the 
film surface with terrace heights equal to the bulk lamellar thickness, D1am, 

i.e., the lamellae are parallel to the film surface, and islands or holes form in 
the uppermost layer due to an incommensurability between the film thickness, 
Dfilm and Dlam [22,23,24,25,26]. 

Atomic force microscopy (AFM) offers a much better spatial resolution 
(usually a few nm), and the details of the terrace edges and the shapes of 
the islands in lamellar diblock copolymer films with the lamellae parallel to 
the film surface could be resolved [26,27,28,29]. Also, in case of structured 
surfaces, the block copolymer mesostructure at the film surface can be made 
visible, and the local details can be studied [8,17,30,31]. Usually, AFM mea
surements of block copolymer films are conducted in tapping mode, i.e., with 
the tip oscillating at its resonance frequency barely touching the surface, in 
order to avoid damaging the soft polymer films. This way, in addition to 
the height images recorded at constant damping, phase images ( variations of 
the phase shift of the oscillating cantilever during scanning) can be obtained 
which are related to the material contrast. This is particularly interesting 
when the viscoelastic properties of the two blocks are significantly different, 
as is the case in P(S-b-B), for instance [17]. 

Another imaging technique frequently used is electron microscopy either 
in plan view [3,32] or in cross-section geometry [33,34,35]. Usually, the con
trast is achieved by selectively staining one of the blocks by a heavy metal, 
e.g., by exposing the samples to Os04 vapor. Microtoming and sample han
dling may be difficult, especially for samples with glass transition tempera
tures below room temperature. 

Imaging techniques ha ve the advantage of revealing details of the local film 
structure, such as defects; however for obtaining depth-dependent informa
tion, the films need to be destroyed. Scattering techniques do not suffer from 
this drawback, and, in addition, accurately statistically averaged information 
averaged over the sample is obtained. Small-angle X-ray and neutron scat
tering in transmission geometry have been applied to study the mesoscopic 
structures of thin block copolymer films [36,37]. However, for satisfactory 
contrast in neutron scattering, partially deuterated polymers are mandatory 
for most systems. Furthermore, the (weak) scattering from films with typical 
thicknesses of a few hundred to a few 1000 Acan be obscured by scattering 
from the substrate (typical thickness 1 mm). 

X-ray and neutron refiectometry map the refiectivity of the sample as a 
function of the incident angle, o:i, and yield laterally averaged information 
on the electron density or the scattering length density, respectively, i.e., the 
concentration profile, along the film normal [18,21]. For a parallel orientation 
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of the lamellae in block copolymer films, the details of the lamellar struc
ture can been revealed [38,39,40,41,42,43,44,45]. However, in the case of the 
perpendicular lamellar ( or cylinder) orientation, no information about the 
inner film structure can be gained from reflectometry. Typical reflectivity 
measurements take at least an hour, and hence this method is not suitable 
for real-time observations. 

Grazing-incidence small-angle scattering with X-rays (GISAXS, [?,47]) 
and neutrons, (GISANS, [48,49]) have recently been applied to thin diblock 
copolymer films exploring the properties of the upper terraced layer in the 
parallel lamellar orientation [50] and, the dewetting of diblock copolymer 
films [48,49,51,52,53] as well as films displaying perpendicular lamellae [14]. 
ai is chosen to be slightly above the critical angle of external reflection of the 
polymer film, acp, which is typically of the order of 10.1°. Under these condi
tions, X-rays and neutrons penetrate films up to severallOOO A completely. In 
this way, absorption by the substrate is minimized and the scattering volume 
maximized. The scattering in the plane of incidence, i.e., normal to the film 
surface ( qz), and parallel to the film surface ( qy) is recorded simultaneously 
by means of a two-dimensional detector. The GISAXS method has several 
advantages: 

• In general, no special sample preparation is in general necessary. 
• It is non-destructive. 
• As a large area (a few mm2 ) is illuminated, vaccurately statistically aver

aged information about the sample is obtained. 
• Under certain conditions, measuring times as low as seconds lead to satis

fying scattering images, making time-resolved measurements possible. 

However, the data analysis in GISAXS requires some caution, especially at 
small incident angles, since it is necessary to take into account that the in
cident beam is not only scattered by the polymer film, but it may also be 
reflected by the film/substrate interface before and/or after the scattering 
event, leading to additional intensity. In addition, the refraction of the beam 
at the film surface has to be considered [54]. These dynamical effects may 

be accounted for in the analysis by the distorted-wave Born approximation 
(DWBA, [55,56,57,58,59]). Only for ai sufficiently larger than acp, the Born 
approximation (single scattering only) is recovered. 

3 The Lamellar Orientation 
in Thin Poly(styrene-b-butadiene) Films 

We have recently reported the lamellar orientation in thin, supported films 
of P(S-b-B) diblock copolymers as found using AFM [17]. The samples were 
spin-coated from toluene solution onto Si/SiOx. The film thickness was con
trolled by casting films from solutions of different polymer concentrations 
(0.1-7 wt.-%). For details of the preparation, see [17]. Typical images from 
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Fig. 1. AFM images from two low 
molar mass (Mn = 22.6 kgjmol, 
Dlam = 197 A, upper row)and two 
high molar mass P(S-b-B) films 
(183 kg/mol, Dlam = 839 A, lower 
row) with different reduced film 
thicknesses [17] : (a) Dred = 2.1, 
image size 50 x 50 J.!m2 , height 
scale 500 A, (b) Dred = 8.0, image 
size 100 x 100 J..l.m2 , height scale 
1200 A, (c) Dred = 2.8, image size 
3 x 3 J.!m2 , height scale 200 A, (d) 
Dred = 8.8, image size 3 X 3 J.!m2 , 

height scale 400 A. In all images, 
the height scale ranges from black 
(low) to white (high) 

tapping mode AFM on a low and a high molar mass sample for low and 
high values of the reduced film thickness, Dred = Dfilm/ Dlam are compiled in 
Fig. 1. The low molar mass films (upper row) display holes in the surface layer 
with heights similar to the bulk lamellar thickness, Dlam, regardless of Dred· 

The surfaces of the high molar mass films (lower row), on the other hand, dis
play a lamellar texture. For Dred = 2.8, the repeat distance (855±4 Ă) is very 
similar to D1am = 839 ± 13 Ă; however, for Dred = 8.8, the repeat distance 
is increased by 10% compared to the bulk. For samples with intermediate 
molar masses (Mn = 54.5 and 69.9 kg/mol) , the AFM images do not show 
well-defined textures, which may be related to different lamellar orientations 
in the film. The lamellar orientations resulting from a number of samples as 
observed at the film surface using AFM - parallel for 13.9- 54.5 kg/mol and 
perpendicular for 148 and 183 kg/mol - are compiled in an orientation dia
gram as a function of the block copolymer molar mass and Dred in Fig. 2a. 
The solvent evaporation rate was found not to influence the general surface 
texture: A few samples were slowly cast from solution, i.e., the solvent was 
left to evaporate over a few days. The resulting lamellar orientation at the 
film surface was found to be the same as in the spin-coated samples ( open 
symbols in Fig. 2a, [17]). 

The surface topographies of the low and high molar mass samples are 
consistent with the parallel and the perpendicular lamellar orientation; how
ever, a unique determination of the lamellar orientation within the film is 
impossible from the AFM images of the film surfaces alone [63]. Hence, we 
have performed GISAXS measurements in order to elucidate the inner film 
structure. 

Scattering experiments were performed at beam line IDlOB at the Eu
ropean Synchrotron Radiation Facility (ESRF) and at D-line at the Cornell 
High-Energy Synchrotron Source (CHESS). In both cases, a photon energy 
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Fig. 2. Lamellar orientation as a function of the molar mass and Dred. Results from 
AFM (a) and from GISAXS (b). The top-axis gives the D1am-values from Ref. [64]. 
Triangles up: parallel, triangles down: perpendicular, diamonds: coexisting orienta
tions, stars: weak surface texture, circles: no surface texture or scattering observed. 
(a) Filled symbols: spin-coated samples, open symbols: solvent-cast samples. (b) 
Filled symbols: non-treated films, open symbols: films were stained with Os04 

of 8 keV was used, i.e., the wavelength ,\ was 1.5 Ă. Two collimation slits 

and a guard slit conditioned the incident beam. The vertical and horizontal 

width of the beam were 50 or 100 Jlm and 0.5 mm, respectively. The sam

ple was mounted horizontally on a goniometer allowing adjustment of the 
incident angle of the X-ray beam. A 1.25 mm molybdenum rod mounted in 
front of the detector served as a beam stop for the intense reflected beam 
and the diffuse scattering. CCD cameras were used as two-dimensional de
tectors: At IDlOB, the sample-detector distance was O. 71 m, and the pixel 
size ofthe lens-coupled CCD camera 22.5 x 22.5 !ffi12 , leading to a q-resolution 
of 1.3 x 10-4 Ă - 1 per pixel. At D-line, custom-built fiber-optically coupled 
CCD cameras [65] were used for the detection of the scattering intensity. The 
pixel size was 50.8 jlm, which corresponds to 1. 7 x 10-4 Ă - 1 per pixel. The 

dynamic range of both detectors extends from about 10 to 5 x 104 counts per 
pixel and is well adjusted to the large range of scattering intensities. This 
set-up is able to resolve structures up to 1000 Ă in size. The measuring times 

at both instruments were 5 or 10 sec. 
The GISAXS intensity maps displays a wealth of information: Apart from 

the specularly reflected beam (partly hidden by the beam stop), the diffuse 
scattering containing information on the lamellar structure of the diblock 
copolymer films, is detected. The map of the thin, high molar mass film from 
Fig. le shows straight out-of-plane Bragg rods (Fig. 3c). Their qy-positions 
are independent of qz and correspond to 2w / qy = 762 ± 46 Ă, a value 9% 
smaller than the bulk lamellar thickness of 839 ± 13 Ă. The intensity profile of 
the Bragg rods along qz contains information on the extension of the lamellae 
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Fig. 3. GISAXS images from the same samples as in Fig. 1: Mn = 22.6 kg/mol, 
Dtam = 197 Â(upper panel), Mn = 183 kg/mol, Dtam = 839 Â(lower panel). Log
arithmic intensity scales ranging from white to black. The white, vertical stripes 
at qy ~ O are due to the beam stop. The crosses indicate the position of the spec
ularly reflected beam.(a) Dred = 2.1, a;= 0.16°,(b) Dred = 8.0, a;= 0.17°, (c) 
Dred = 2.8, a; = 0.21°, (d) Dred = 8.8, a; = 0.20° (left) and 0.38° (right).The 
narrow panels in (a) and (b) show regions of low qy 

along the film normal, which, for ideally perpendicular lamellae throughout 
the film, is equal to the film thickness. For a quantitative analysis, one has 
to consider the dynamical effects cited above [59]. From the presence of the 
Bragg rods close to the expected positions, we conclude that the lamellae are 
perpendicular to the film surface throughout the film. 

Straight Bragg rods at qy-positions corresponding to a repeat distance of 
850±57 A (a value 1% larger than Dtam) are present in the GISAXS intensity 
map of the thick, high molar mass film from Fig. ld as well (Fig. 3d). In 
addition to these straight rods, a ring of high intensity is observed. In the 
map measured at a; = 0.38° (right image in Fig. 3d), it is seen that the ring 
is centered around the specularly reflected beam.1 Its radius corresponds 
to a repeat distance of ""' 900 A, a value 8 % higher than Dtam, and we 
therefore attribute it to a Debye-Scherrer ring (well-known from transmission 
scattering from powders) around the specularly reflected beam. This indicates 
that lamellae with random orientation similar to the bulk state, are present 
in the interior of the film. This observation may explain the discrepancy of 

1 The direct beam is located at qz = O, a possible ring around the direct beam is 
shielded by the sample and can thus not be seen in the map. 
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the repeat distance at the film surface and the bulk lamellar thickness: Tilted 
lamellae near the film surface lead to an average repeat distance higher than 
Dlam• 

The thick, low molar mass film from Fig. 1 b (Fig. 3b) gives rise to com
pletely different scattering: No Bragg rods are observed at the qy-values corre
sponding to the bulk lamellar thickness (±0.032 A - 1 ); instead, the intensity 
along Qz at QzY ~O (close to the beam stop) shows peaks. Possible reasons are 
the rouhgness correlations between the film surface and the film/substrate 
interface [66,67] or diffuse Bragg sheets due to roughness correlations between 
lamellae with interfaces parallel to the film/substrate interface. We attribute 
the peaks to the presence of parallel lamellae, because for several GISAXS 
maps with ai = 0.18-0.21°, the position of the peak at qz = 0.05-0.06 A - 1 

is close to the one predicted by the Born approximation for the first-order 
Bragg reflection of lamellae with D1am = 197 A. A detailed analysis requires 
calculations in the framework of the DWBA [59]. 

Similar scattering is observed from the thin, low molar mass film from 
Fig. la, also pointing to parallel lamellae (Fig. 3a). However, due to the 
low number of lamellae forming the film, the peaks at qzy ~ O are not as 
pronounced as for the thick films discussed above. 

The lamellar orientations within the films as deduced from the GISAXS 
maps are compiled in Fig. 2b. For most samples, the same orientation as 
at the film surface (from AFM) is obtained using GISAXS: The lamellae are 
parallel for molar masses between 13.9-54.5 kg/mol and perpendicular for 148 
and 183 kg/mol in a wide range of Dred-values. Only for thick, high molar 
mass films, the bulk limit seems to be reached, and other lamellar orientations 
are observed within the film. 

4 Discussion 

Thin, supported films of P(S-b-B) on Si/SiOx behave differently from 
the results reported in the literature on P(S-b-MMA) on Si/SiOx. In the 
last system, the lamellae have repeatedly been found to be parallel to 
the film surface for a large range of molar masses and film thicknesses 
[22,23,25,26,27,38,39,40,44]. The parallel orientation in P(S-b-MMA) can be 
explained by differences in interfacial tensions: The SiOx-layer is polar, and 
thus the interfacial tension of the polar PMMA block at the film/substrate 
interface is expected to be lower than the one of the rather non-polar PS 
block. In addition, the surface tension of PS is lower than the one of PMMA. 
Thus, the substrate is selective towards PMMA, whereas PS is preferentially 
located at the film surface. The fact that both film interfaces are selective to 
one of the blocks leads to the parallel orientation of the lamellae. 

In further experiments on thin, supported, lamellar P(S-b-MMA) films, 
this hypothesis was tested by creating a non-selective substrate by coating 
Si/SiOx with a P(S-r-MMA) random copolymer [36,60]. Close to the sub-
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strate, the lamellae were found to be perpendicular, whereas they were still 
parallel near the film surface. Additional coating of the surface of the P(S-b
MMA) film with P(S-r-MMA) leads to the perpendicular orientation also at 
the film surface [31,37]. These findings indicate that it is mainly the selectivity 
of the interfaces that determines the lamellar orientation up to a certain dis
tance from the interface. However, entropic contributions to the free energy 
need tobe considered in order to explain why the lamellae are perpendicular 
to non-selective surfaces and not randomly oriented [61,62]. 

The difference in surface tensions for the two blocks is similar for P(S-b-
B) and P(S-b-MMA), thus the selectivity of the film surface cannot explain 
the different behavior ofthe lamellar orientation. However, in P(S-b-B), both 
blocks are rather non-polar, and thus, the Si/SiOx substrate can be consid
ered to be close to non-selective. This may result in a change of the lamellar 
orientation in P(S-b-B) thin films from the perpendicular orientation for high 
molar mass films to the parallel orientation for low molar mass films. The free 
energy of a lamellar block copolymer melt near a hard wall given in [61] may 
explain the observed morphological transition [17]. Apart from the enthalpic 
contributions due to differences in surface or interfacial tensions of the two 
blocks ( which can be considered to be independent of the block copolymer 
molar mass), entropic, molar-mass dependent terms need tobe considered: 

• The enrichment of chain ends near a hard wall lowers the free energy. 
The ends of the block copolymers are located mainly in the middle plane 
between two lamellar interfaces, and this effect thus stabilizes the parallel 
lamellar orientation with respect to the wall. 

• The stretching of the copolymers normal to the lamellar interfaces (ne
cessitated by the requirement of uniform density) is stabilized when the 
copolymers are stretched along the wall. This effect favors the perpendic
ular orientation. 

A quantitative evaluation of the free energy for the specific case in question 
is, however, impossible because it contains coefficients which depend on the 
material parameters ofthe two blocks [61]. As many ofthese are unknown, we 
can only state that it is possible to find a set of coefficients which predicts the 
transition of lamellar orientation in P(S-b-B), in cases where the enthalpic 
term due to the selectivity of the wall to one of the blocks is negligible. If the 
latter condition is not fulfilled (such as in P(S-b-MMA) on Si/SiOx), it is not 
possible to find a set of parameters leading to the perpendicular orientation. 
Thus, the behavior of both P(S-b-B) and P(S-b-MMA) diblock copolymer 
films is qualitatively explained by this approach. 

We conclude that in thin, supported films oflamellar P(S-b-B) on Si/SiOx, 
the lamellar orientation can be controlled by molar mass. This behavior can 
be explained by entropic contributions to the free energy of a lamellar block 
copolymer system near a hard wall and is in this framework consistent with 
the observations reported in the literature on thin films of P(S-b-MMA). 
GISAXS allowed us to complement AFM studies of the surface texture of 
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the films ( and thus the lamellar orientation near the film surface) with infor
mation on the lateral and vertical structures within the film. Furthermore, 
it is interesting that in P(S-b-B), the perpendicular orientation is formed 
spontaneously - without any prepatterning of the substrate or outer fields, 
leading to surfaces structured on length scales of the order of 100 nm. 
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Abstract. The damaging behavior of various binary III-V compounds is studied 
in-situ at 15 K by Rutherford backscattering spectrometry, thus widely excluding 
the infiuence of thermal effects on damage formation. The fiuence dependencies 
of the defect concentration measured show that the materials investigated can be 
classified in two groups with different behavior. In group A (InSb, lnAs, InP, GaAs, 
GaP) a single ion impact produces heavily damaged and/or amorphous material, 
and amorphization of the implanted layers is reached by accumulation and stimu
lated growth of this material. In the case of group B (GaN, AlAs, AIN) only point 
defects and point defect complexes remain after a single ion impact. When the 
collision cascades start to overlap, these point defects recombine with those from 
previous ions, leading to an intermediate plateau of the defect concentration versus 
ion fiuence at a rather low value. Finally, amorphization of these implanted layers 
is obtained by secondary processes (nucleation and growth of amorphous seeds) at 
very large fiuencies. 

1 lntroduction 

First papers on ion implantation into III-V semiconductors appeared in the 
early 1970ies, soon after the abilities of this technique were proven to create 
or to improve the conducting properties of silicon. In contrast to doping by 
diffusion, ion implantation has several advantages. Almost all ion species can 
be used and depth and concentration of the dopants introduced can be eas
ily and separately controlled by the energy and the fluence of the implanted 
ions. Furthermore, much steeper gradients of the dopant concentration versus 
depth are possible with ion implantation than with diffusion and applying 
suitable energy- fluence implantation-sequences, a uniform dopant distribu
tion can be obtained over large depths. And last but not least the use of 
implantation masks enables lateral structures with dimensions which are not 
accessible by diffusion processes. 

However, ion implantation into semiconductors is inherently connected 
with the formation of radiation damage of the crystallattice mainly due to the 
energy loss of the implanted ions into collision processes. Although there are 
few exceptions where defects themselves are involved to create special effects 
(for instance to form compensating centers to electrically isolate devices), in 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 339-350 (2004) 
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most applications the ion implanted layers have to be annealed in order to 
obtain the desired electrica! or optical properties. 

In the past forty years much work has been carried out to study the dam
age evolution as a function of the implantation conditions ( e.g. ion mass, ion 
energy, ion flux, target tempera ture) and to find out appropriate annealing 
conditions to reconstruct the crystallattice and incorpora te the foreign atoms 
on substitutional lattice sites. In the III-V compounds the defect annealing 
turned out to be much more complicated than in silicon, because more than 
one element occurs in the lattice cell. During the collision cascades local 
imbalances of the stoichiometry may occur, making perfect annealing more 
difficult. The consequence is that in III-V compounds the efficiency of cer
tain annealing conditions depends much stronger on kind and concentration 
of defects produced during the implantation than in silicon. 

Although the microscopic processes are not yet fully understood, for the 
most common III-V compounds (GaAs, InP, InAs and GaP) an empirica! de
scription of the ion-beam induced damage formation can be given in terms of 
critica! temperatures Te which follow from a defect-out-diffusion model firstly 
introduced by Morehead and Crowder [1] and later with a slightly different 
ansatz by W.J. Weber [2]. For a given ion/ion-energyjtarget combination the 
critical temperature is that temperature for which the ion fluence necessary 
for amorphization reaches infinity. If the implantation is performed at tem
peratures TI well below Te, amorphization is achieved by accumulation and 
overlapping of the heavily damaged and/or amorphous clusters produced by 
single ions. Contrary, at TI ~ Te the primary produced clusters dissociate, de
fects recombine and anneal, leaving behind a rather low defect concentration 
over a large range of ion fluences. In the case of the most extensively studied 
materials GaAs and InP, the Te values correlate with well known annealing 
stages which can be attributed to the mobility of intrinsic defects (see e.g. [3] 
and references therein). This is in agreement with the defect-out-diffusion 
models, where the critical temperatures follow from. Further, this shows that 
the damage production during ion implantation at common temperatures 
between 77 K and about 600 K is strongly determined by thermal effects. 

In contrast to the III-V materials mentioned above, the behavior of 
AlAs [4] and GaN [5] during ion implantation is very different, being domi
nated by huge recombination processes, the reason for which is not yet un
derstood. 

In order to study the ion-beam induced defect formation itself with almost 
no influence of thermal effects and to get more understanding about the dif
ferences between the various III-V compounds, ion irradiation and subsequent 
defect analysis have tobe performed at low temperatures without changing 
the target temperature between implantation and measurement. Experiments 
of this type were already done on GaAs [6], AlAs [7] and GaN [8]. However, 
the conditions are too different to quantify and to compare the behavior of the 
materials. In this paper we present a comparative study of ion-beam induced 
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damage formation in various III-V compounds with both the implantation 
and the subsequent defect analysis by Rutherford backscattering spectrome
try (RBS) in channeling configuration being performed at 15 K. The evolu
tion of damage is analyzed applying the defect-interaction and amorphization 
model of Hecking at al. [9]. Special attention is put on the cross section of 
damage formation, which comprises information about the defect concentra
tion remaining from the collision cascades of single ions. This cross section 
and consequently the sensitivity of the materials to ion-beam induced dam
age formation at 15 K is systematized using a force constant deduced from 
the long-wave optical properties [10]. 

2 Experimental Methods 

In our investigations (100) oriented InSb, InAs, InP, GaAs, GaP, AlAs and 
AlN was used. The available GaN was of (0001) wurtzite type. Ion implanta
tion and defect analysis by RBS were carried out in a special target chamber, 
which is connected to both the 400 kV implanter and the 3 MV Tandetron ac
celerator at the Institut fi.ir Festkorperphysik in Jena [11]. The sample holder 
is mounted on an automatic 4-axis goniometer. Cooling of the sample is real
ized with a He refrigerator, which is connected to the sample holder by copper 
cords, resulting in a target temperature of 15 K. The sample is subsequently 
moved in implantation position (7° off axis) and after a cert ain ion fluence 
is implanted, it is tilted to the analyzing He beam for the RBS analysis. All 
experiments presented in this pa per were performed at 15 K. The RBS anal
ysis in channeling geometry was performed with 2 Me V He ions in the case 
of InAs and with 1.4 MeV He ions in all other cases. The angle of backscat
tering was 170°. The computer code DICADA [12] was applied to calculate 
the relative concentration of displaced lattice atoms nda versus depth z. In 
this code the de-channeling background of the analyzing ions is treated ana
lytically based on the discontinuous model of de-channeling [13]. In all cases 
a random distribution of the displacement distances of the displaced lattice 
atoms from their original sites was assumed. The thermal vibration of the 
atoms is treated with Debye's theory and for each material an appropriate 
Debye temperature was determined as described in [11]. In the following text 
the relative concentration of displaced lattice atoms nda is for short referred 
to as defect concentration. 

3 Mechanisms of Damage Formation 

Our investigations of damage formation during ion implantation of various 
III-V compounds at 15 K showed that the materials investigated can be sep
arated into two groups. In general similar results were found for InSb, InAs, 
InP, GaAs and GaP, which belong to a first group called A. A second group B 
is formed by GaN, AlAs and AlN. To exemplify the type A behavior, Sect. 3.1 
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Fig. 1. Relative concentration of displaced lattice atoms nd'aax occurring in the 
maximum of the distribution for 200 ke V Ar ion implantation in GaAs. The lines 
are calculated using Eq. (1) and P = (2.9 ... 2.5) x 10-14cm- 2 

presents results for 200 keV Ar implantation in GaAs. The type B behavior 
is demonstrated in Sect. 3.2 for 300 ke V Ar in GaN. The effect of the ion 
species on the defect concentration remaining after implantation is discussed 
for these two examples in Sect. 3.3. 

3.1 Type A Materials - Example GaAs 

From the RBS spectra measured in channeling direction after implantation 
of 200keV Ar ions in GaAs at 15K the defect distributions nda(z) were 
calculated with the help ofthe DICADA code (not shown here, see [11]). The 
shape of these profiles does not change with increasing ion fiuence Nr and 
it is in good agreement with that of the defect distribution calculated with 
the TRIM code (version TRIM97 was used [14]), see [11]. Figure 1 shows the 
defect concentration nd'aax occurring in the maximum of the distribution as 
a function of the ion fiuence Nr. It can be seen that the defect concentration 
increases continuously until at Nr ~ 4 x 1013cm-2 amorphization, i.e. nd'aax = 
1, is reached. Similar results are found for Ar implantation into the other 
materials belonging to group A (for InAs see [15] and for GaP see [10]). 
A model to calculate the increase of the defect concentration with rising ion 
fiuence is given by 

d max 
~ = (P + Gnmax)(1 _ nmax) 
dNr da da · (1) 

P is the cross section for damage production per ion. The term Gnd':x de
scribes a stimulated growth of damage ( cross section G) occurring when al
ready defects exist from previous ions. That means this growth takes place 
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GaN: Ar (300 keV) 
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Fig. 2. Relative concentration of displaced lattice atoms nd'aax occurring in the 
maximum of the distribution for 300 ke V Ar ion implantation in GaN. The lines 
are calculated using Eq.(2) and the parameters given in Table 1 

when the collision cascades from individual ions start to overlap. The dashed 
curve in Fig. 1 is calculated from Eq. (1) with P = 2.9 x 10-14cm2 and 
G = O, i.e. it is assumed that each ion produces a certain amount of damage. 
Larger values of P with G = O shift the curve to lower fluences (not shown) 
and it is obvious from Fig. 1 that this simple assumption does not represent 
the experimental data. When also stimulated growth of damage is taken into 
account, i.e. G -/= O, the experimental data can be well fitted with the help 
of Eq. (1) as can be seen from Fig. 1. Because the parameter P mainly re
sults from the data at very low ion fluences and G has a marked influence on 
the calculated curves at higher fluences only (see Fig. 1), both parameters 
are well defined. The good agreement between the measured data and the 
calculated curve suggests that the two processes assumed (direct-impact pro
duction and stimulated growth of damage) are the main mechanisms yielding 
amorphization of the ion implanted GaAs layers. This holds well in all other 
type A materials. 

3.2 Type B Materials- Example GaN 

Amorphization of GaN occurs via three steps with two intermediate plateaus 
of the defect concentration, which is demonstrated in Fig. 2 plotting nd:x(Nr) 
for 300 ke V Ar implantation in GaN at 15 K [5]. Although implantation and 
defect analysis were performed at 15 K, amorphization is reached at very 
high ion fluences of Nr ~ 1 x 1016cm-2 only. The complex structure of 
nd'aax(Nr) cannot be represented by Eq. (1), which assumes the existence 
of one type of damage (heavily damaged and/ or amorphous clusters) only. 
However, also point defects and point defect complexes contribute to the 
yield of backscattered ions [16] and the measured defect concentration nda 

can be taken as nd':x = npd +na with npd and na being the (relative) concen
tration of point defects and amorphous regions, respectively. The evolution 
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of npd(Nr) and na(Nr) can be calculated using the defect-interaction and 
amorphization model of Hecking et al. [9] given by 

dnpd = P, e-R~dNi (1 _ n ) + Cn1.2 [ 1 _ npd l dna npd 
dNr pd a pd n~d (1 - na) - dNr 1 - na ' 

dna 
dNr = (Pa+ Gana)(1 - na) . (2) 

The model comprises the generation ( cross section Ppd) and recombination 
(Rpd) of point defects, cluster formation ( C) to a saturation concentration 
n~d of non-recombinable point defect clusters, generation (Pa) and stimu
lated growth ( Ga) of amorphous material. It should be pointed out that Ppd 
is the cross section for defects remaining from the collision cascade of a single 
ion. Within the model (Eq. (2)) recombination means always recombination 
of defects resulting from different ions, thus taking place only when the col
lision cascades of the individual ions start to overlap. The curve in Fig. 2 is 
fitted to the experimental data with Eq. (2) using Ppd given in Table 1 (for 
all other data, which are not discussed in detail here, see [17]). Because of the 
clearly visible structure in the experimental data nciaax(Nr) the corresponding 
parameters are well defined. The good agreement between measured and cal
culated data indicates that the mechanisms behind Eq. (2) are well capable 
to explain the processes occurring during ion implantation of GaN. The linear 
increase of nciaax with Nr for Nr :::; 5 x 1013cm-2 determines the cross section 
for point defect production Ppd· Only in that fluence range a good agreement 
between measured and calculated defect distributions is observed, whereas at 
higher fiuences the profiles broaden towards the depth [5]. The first interme
diate plateau of nciaax for 1 x 1014cm-2 :::; Nr :::; 1 x 1015cm-2 results from the 
balance between production and recombination of point defects, thus yield
ing the cross section Rpd· The increase of nciaax for Nr 2 1 x 1015cm-2 is 
attributed to the formation of non-recombinable defect clusters which sat
urate at a concentration of nda ~ O. 7. The analysis of the corresponding 
channeling spectra suggests the existence of both defect clusters and ex
tended defects [17]. Finally amorphization starts at Nr ~ 1 x 1016cm-2 . It is 
dominated by the stimulated growth of amorphous zones (because Pa« Ga, 
see [17]). The parameter Pa serves only to simulate the nucleation of amor
phous seeds, which are produced by secondary processes and not within the 
direct ion impacts. A more detailed discussion of the mechanisms and its 
representation in Eq. (2) can be found in [17]. 

In case of AlAs amorphization by ion implantation at 15 K occurs in two 
steps only [18]. A second plateau as found in GaN does not exist. However, 
similar as in GaN a broad plateau at a very low level of n:;r:x ~ 0.17 occurs 
and also amorphization takes place only at very high ion fluences of Nr ~ 
1 x 1016cm-2 within a similarly narrow fluence range as in GaN [4]. So besides 
the cluster formation, similar mechanisms are expected to occur in GaN and 
AlAs. 
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AIN was implanted at 15 K with 200 ke V Ar ions up to a ftuence of Nr = 
2 x 1015cm - 2 . Within the investigated ftuence range the defect concentration 
does not exceed a first plateau of nd':x ::::; 0.07 [10]. AIN therefore also belongs 
to group B. 

3.3 Effect of Ion Species 

In order to demonstrate the effect of the ion species on the defect concen
tration remaining after implantation at 15 K, the defect concentration nd'aax 
measured in the maximum of the distribution is plotted versus the ion ftu
ence Nr for different ion species implanted into GaAs (Fig. 3 and [3,19]) and 
GaN (Fig. 4 and [5,17]). Both figures clearly show that the general behavior 
(as demonstrated for Ar implantation in Sects 3.1 and 3.2) does not change, 
when different ion species are used. This suggests that the same mechanisms 
take place. The curves in Fig. 3 are fitted to the experimental data with 
Eq. (1) and those in Fig. 4 are fitted with Eq. (2). 

We now concentrate on the very early stage of damage formation, where 
the collision cascades from different ions do not overlap. The linear increase of 
nd:._ax with Nr yields the cross section of defect production per ion, P (or Ppd , 
respectively). For a given substrate P has to increase with rising ion mass, 
because according to the collision kinematics more energy is deposited into 
collision processes. In order to clear P from this effect, it is recalculated into 
the defect concentration per energy deposited in collision processes. This 
concentration is given by P No \ ( dErecoii \ dx) with No being the atomic 
density of the material and dErecoii \ dx the energy loss per ion and unit depth 
into collision processes ( calculated with TRIM and taken in the maximum 
of the distribution). The resulting values are plotted in Fig. 5 for GaAs and 
GaN as a function of the ion mass. 
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Fig. 3. Relative concentration of displaced lattice atoms nd'aax occurring in the 
maximum of the distribution for different ion species implanted into GaAs. The 
lines are calculated using Eq. (1) 
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In the case of GaN for all ion species an almost constant defect concen

tration per eV is obtained. This means that beside the collision kinematics 
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there is no infiuence of the ion mass on the defect concentration remaining 
from a single ion. 

Contrary, in GaAs a constant defect concentration per e V is obtained 
only for ion masses above 40, whereas at lower masses the remaining defect 
concentration per eV strongly reduces (see Fig. 5). Consequently, there is 
an effect of the ion mass in addition to the purely kinematic one, which is 
connected with the density of the individual collision cascades, i.e. with the 
energy deposited per ion and unit depth [3]. For more dense collision cascades 
more damage remains than for more dilute ones. 

4 Systematization of Damage Production 
for ali III-V Compounds Investigated 

A comparison of the results for the various III-V compounds investigated is 
performed for the case of Ar ion implantation (see Table 1). From the fiu
ence dependencies of the maximum defect concentration n:,ax(NI) the cross 
section of damage production per ion P (or Ppd, respectively) is obtained 
as shown in Sects 3.1 and 3.2. The resulting values are summarized in Ta
ble 1 and will be now regarded in more detail. It should be mentioned again 
that these values follow from the linear increase of n:laax with N1 at very low 
ion fiuence, at which the collision cascades do not yet overlap, thus compris
ing information about the defect concentration remaining from the collision 
cascade of a single ion. Consequently, the variation of P for the different sub
strates should be related to some intrinsic material properties. Especially the 
strength of the bonds between the atoms is expected to be of main impor
tance. In the case of the two-elemental materials under consideration there 
is an easy access to a force constant f via the long-wave optical parameters 
within the Reststrahlen-branch. f reads 

f _ m1m2 [ 2 Eoo ( 2 2 )] - WT + --- WL - WT 
m1 +m2 Eoo +2 

(3) 

(for details of the derivation see [10]). Herein m 1 and m2 are the atomic 
masses of the two elements of the crystallattice, WT and WL are the transverse 
and longitudinal optica! phonon frequencies and c00 is the high-frequency 
dielectric constant of the corresponding material. The resulting values for f 
are given in Table 1. In Fig. 6 the cross section of defect production per ion 
P is plotted versus f. And indeed, a systematic dependence P(f) is found: 
for materials with low force constant the cross section is high and for those 
with high force constant it is low. From Fig. 6 it can be seen that the slope 
of P(f) changes at fc ~ 1.4 x 1026 Njm and it turns out that all materials 
belonging to group A exhibit values of f < fc and those with f > fc belong 
to group B (see Table 1). The main difference between the two groups was 
that, when the damage cascades start to overlap, in group A materials the 
stimulated growth of damage dominates, whereas in group B materials defect 
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Fig. 6. Cross section of damage production P versus the force constant f for Ar 
ion implantation into various III-V compounds at 15 K 

recombination dominates (see Sects 3.1 and 3.2). To get an idea for this 
difference, it is necessary to regard P in more detail. It is given by 

P = J n~an(A)dA ~ n~: AI. (4) 

A is a plane parallel to the surface lying in the depth of maximum defect 
concentration (for only this is considered here, see Sect. 3.1) and n'd~n(A) is 
the defect concentration produced by a single ion at that particular depth. 
Assuming this defect concentration to be constant over the area A, the most 

right side of Eq. ( 4) is obtained with n~0: being a mean value of the defect 
concentration over the area AI damaged by one ion (projected to the surface). 
An estimate of AI can be given in the following way. Stimulated growth of 
damage (or respective defect recombination) do only occur when the collision 
cascades start to overlap. Therefore, the ion fluence at the transition between 
linear accumulation and stimulated growth (or recombination) Ntans can be 
used to estimate AI by 1/N{rans. With (4) n~: can then be estimated (see 
Table 1). In the case of type A materials 0.5 < n~an ~ 1 is obtained. For such 
a high value heavily damaged and at least partially amorphized material 
must exist. Amorphous material can hardly crystallize at 15 K but grow due 
to the impact of subsequent ions. This explains why in the group A materials 

stimulated growth dominates. Contrary, in the case of type B materials the 
defect concentration produced per ion is rather low n~0: ~ 0.05 ... 0.17. For 
such low concentrations only point defects are tobe expected [16], which can 
annihilate when the cascades of the ions start to overlap. For instance the 
recombination of close Frenkel pairs seems to be possible even at such low 
temperatures [20]. So this explains why in these materials recombination of 
defects dominates. 

Consequently, our results show that the marked different values of the 
defect concentration remaining from the collision cascades of single ions are 
the origin of the different behavior of the two groups of materials during 
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Table 1. lmplantation conditions, force constant f in units 10-26 N/m, cross sec
tion of damage formation P, transition fluence N{"ans and defect concentration n~0,:' 
produced by a single ion. For detailed explanation of the quantities see text 

substrate energy /ion f p N{rans nion da 
(cm2 ) (cm- 2 ) 

AIN 200keV Ar 2.331 3.5 X 10- 16 1.5 X 1014 0.052 
GaN 300keV Ar 2.031 9.2 X 10-16 6.6 X 1013 0.062 
A lAs 200keV Ar 1.499 3.0 X 10-15 5.7 X 1013 0.171 
GaP 200keV Ar 1.009 1.6 X 10-14 3.4 X 1013 0.544 
GaAs 200keV Ar 1.065 2.5 X 10- 14 3.0 X 1013 0.750 
InP 350keV Ca 0.982 6.5 X 10-14 1.4 X 1013 0.910 
lnAs 170keV Ar 0.924 1.2 X 10-13 9.0 X 1012 1.080 
InSb 300keV Ar 0.802 1.8 X 10-13 5.6 X 1012 1.008 

proceeding implantation. It remains open for further studies, why n~~ varies 
so strongly for the various materials. This question cannot be answered by 
MD simulations, because the available time scale is not large enough. 

5 Summary 

From our experimental data the defect concentration n~oan produced by a sin
gle ion impact is estimated. n~~ varies for the different materials and can be 
arranged by a force constant determined from the long-wave optical proper
ties. The value of n~0~ determines the behavior of the material during sub
sequent ion implantation. In the case of group A (InSb, InAs, InP, GaAs, 
GaP) n~0~ > 0.5 is obtained, suggesting amorphous material to remain af
ter a single ion impact. Amorphization of the implanted layers is reached by 
accumulation and stimulated growth of the heavily damaged and at least par
tially amorphous regions produced by the single ions. In the case of group B 
(GaN, AlAs, AIN) the low value of n~oan < 0.2 points to the existence of point 
defects and point defect complexes. These point defects recombine with those 
from previous ions, when the collision cascades start to overlap. This explains 
the occurrence of an intermediate plateau of the defect concentration versus 
ion fluence at a rather low value. Amorphization of the implanted layers is 
only obtained at very large fluences by secondary processes (nucleation and 
growth of amorphous seeds supported by the high concentration of implanted 
atoms). 
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Abstract. A technique for tailor making silicon nanocrystals on 4-inch wafers has 
been developed. Following a standard procedure in silicon technology, a thermally 
unstable silicon compound in the form of an ultra-thin layer is first deposited on 
a substrate. A subsequent thermal treatment leads to a phase separation in this 
layer, in which silicon clusters and nanocrystals form depending on the temperature; 
these clusters and crystals are embedded in a matrix of thermally stable silicon 
dioxide. The size of the nanocrystals is controlled via the thickness of the deposited 
layer. This process makes the cost-effective manufacture of high-density arrays of 
silicon clusters or nanocrystals possible. The present paper summarizes our work 
on size controlled Si nanocrystals. The energy transfer to dopants, i.e. erbium, is 
presented. The results of our work are used to develop the optimization strategies 
for optical applications. 

1 lntroduction 

Silicon, one of the base elements of our planet, is the foundation of the mod
ern information society. Modern electronics would be unthinkable without 
the development of silicon transistors; such transistors are made possible 
only by the outstanding characteristics and stability of silicon and its oxides. 
However, the increasing miniaturization of microelectronics, the demands of 
optoelectronics, and the development of optical data transmission also show 
the limits of silicon technology: silicon is an indirect semiconductor and, as 
such, has a very inefficient light emission at room temperature. Thus, the 
structures most used in optoelectronics are based on the III-V elements such 
as gallium arsenide or indium phosphide, or corresponding combinations and 
are not compatible with silicon. Silicon is the standard material for modern 
microelectronics. Due to its indirect hand structure it is not ideally suited 
for optoelectronic purposes. Nevertheless, because of its importance in mi
croelectronics major research and development efforts have been undertaken 
to change silicon into a photonics material. 

The discovery of room temperature photoluminescence from porous sil
icon [2,1] initiated an enormous re-interest for the luminescence of a sili
con based material. Porous silicon was very extensively investigated and the 
preparation of thick films (100 J..Ull and more) was realized which offered the 
possibility of a detailed optical characterization of the material. The exter
na! quantum efficiency of the material was reported to be up to 10%. Size 
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control can be realized by skillful choice of the etching par am eter. The size 
distribution remains rather broad with randomly distributed nanowires and 
nanodots within the material. Porous silicon is not stable in luminescence due 
to the high reactivity of the large interna! surfaces and hardly survives stan
dard silicon technology procedures for device preparation. Hence, research 
focus shifted to better controlled growth techniques for the preparation of 
low dimensional Si based systems during the last years. The control of the 
size and density of Si quantum dots is of high interest for future applications. 
Low-dimensional silicon can be prepared as two-dimensional (2D) quantum 
wells, one-dimensional (lD) quantum wires and zero-dimensional (OD) quan
tum dots. Silicon quantum dots are more often referred to as silicon nanocrys
tals (ne-Si) due to the random crystal orientation normally obtained in 
growth. Such randomly distributed Si nanocrystals in amorphous Si02 can 
be prepared for instance by Si implantation into thermal grown amorphous 
Si02 [3]. A homogeneous distribution of the implanted Si ions can be real
ized if the Si+ ions are implanted with varied energies. Randomly distributed 
nanocrystals are formed by a subsequent annealing using temperatures in 
the range of 1000-1100°C. For lower temperatures amorphous clusters are 
formed. Size control was demonstrated by adjusting the implantation dose 
and annealing conditions. However, the half width of the size distribution 
is normally broad due to the Ostwald ripening process. The deposition of 
sub-stoichiometric SiOx films represents a very simple method where the de
position can be done by sputtering [4], thermal evaporation [5] or PECVD [6]. 
Also in this case thermal annealing is used for phase separation of the SiOx 
into the two stable components, Si and Si02. Size control was shown by ad
justing the stoichiometry of the sub oxide. Both of the techniques are quite 
simple but the size distribution is dissatisfying especially for detailed optica! 
measurements and for an industrial application. 

In the following paper, a method is presented which allows for the first 
time a size controlled preparation of Si nanocrystals on whole Si wafers, 
an ordered layer arrangement, and a very high density of the crystals. The 
method allows a size controlled optical characterization of the nanocrystals 
as was demonstrated in [7] and represents a suitable solution for industri
alized fabrication and application of such nanostructures. Erbium doped Si 
nanostructures are one of the most promising candidate for an on- chip fabri
cation of a silicon based light source. In addition, the wavelength of 1.54 ţ.Lm 
of the Erbium ions fits well to the transmission maximum of the opti cal fibers 
used in telecommunication. Hence, the special properties of our Er doped Si 
nanocrystals and the strategies for future optimization are of high interest, 
too. 
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Fig. 1. Scheme of the preparation of size controlled Si nanocrystals using our new 
method 

2 Experimental 

2.1 Sample Preparation 

The samples were prepared by reactive evaporation of SiO powder using 
a conventional thermal evaporation system which enables the use of 4 inch 
wafers. The material used for evaporation was a conventional SiO powder 
which was either evaporated under vacuum or by using additional oxygen gas 
(1 X w-4 mbar) for Si02 deposition. A shutter enabled the fast interruption 
of the process. The superlattice (SL) structure was prepared by alternatively 
deposing SiO or Si02 layers. The thickness of the Si O layers varied between 
2 to 6 nm ( depending on the sample). For the Si02 barrier layers a thickness 
of 4 nm was used. Usually, 30 to 45 periods were prepared. Sample rotation 
enabled a very high homogeneity over the whole wafer [8]. For crystallization 
the samples were annealed for 1 h at 1100°C under N2 atmosphere resulting 
in a phase separation of the SiO layer into Si and Si02 and the crystal
lization of the amorphous Si cluster [9]. The size of the Si nanocrystals is 
determined by the SiO layer thickness, more details including the demon
stration of using the CVD process are summarized in [10] . The method is 
schematically demonstrated in Fig. 1 (a). After crystallization selected sam
ples were implanted with Erbium using an implantation energy of 300keV. 
After implantation, the samples were annealed at 900°C under argon atmo
sphere. For comparison, a thick Si02 layer was implanted and annealed under 
the same conditions. 

2 .2 Measurements 

Selected samples were characterized by transmission electron microscopy 
(TEM) using a CM20T ora JEM-4010 electron microscope. The cross section 
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Fig. 2. TEM image of (a) the as-prepared film, (b) the same film after annealing, 
(c) a film containing layers of different nc-sizes, and (d) a thick crystallized SiO 
film 

samples were prepared in the usual way including final Ar ion milling. !mag
ing the superlattice structures as deposited and after annealing was realized 
applying the Fresnel defocus method at medium magnifications. A HeCd laser 
with power density below 0.5 m W j cm2 was used for the cw PL-measurements. 
The luminescence was detected either by a CCD camera for the visible range, 
or by a Germanium detector for the infrared luminescence. All spectra were 
corrected for spectral response of the measurement system. 

3 Results 

3.1 Size, Density and Distribution Control 

Figure 2 demonstrates samples realized by our special superlattice structure 
in comparison to a bulk SiO film in cross section TEM images. Fig. 2 (a) 
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shows an amorphous as-prepared SL structure. After crystallization the or
dered arranged nanocrystals are seen in the former SiO layers (Fig. 2 (b)). In 
addition, Fig. 2 (c) demonstrates a film prepared with varied SiO layer thick
nesses, which results in a specific nanocrystal size in the respective depth of 
the film. For comparison, Fig. 2(d) represents a crystallized thick SiO film. 
As can be seen here, the film contains a broad distribution of nanocrystal 
sizes which are much larger than in the superlattice structure. The SL films 
were analyzed for photoluminescence (PL). The PL peak position shifts from 
around 930 nm to 730 nm depending on the size of the nanocrystals as demon
strated in Fig. 3 (a) on selected samples. The PL intensity increases linearly 
with the increase of the excitation power density. However, much more power 
density is needed if using a laser in the visible, i.e. an Argon laser, because of 
the lowering of the absorption cross section in the visible wavelength range 
by 5 orders of magnitude. 

Figure 4 compares the luminescence intensity (ne-Si PL, Er PL) of sample 
pieces (having the same nanocrystal sizes by using one SL wafer) implanted 
with an increased Erbium dose. For comparison, a thick thermal grown Si02 
film implanted with the same doses is included into the figure. With increasing 
Er doping the luminescence of the Si nanocrystals is drastically reduced. The 
room temperature Er3+ PL at 1.54 J.Lm increases and saturates for an Er dose 
of around 2 x 1015 cm - 2. Compared to the SL, much higher Er implantation 
is needed in case of the implanted bulk Si02 without getting a similar PL 
intensity. A strong enhancement of the Er luminescence is found if using the 
Si nanocrystals as the mediating absorbing state. More details can be found 
in [11]. 

Figure 5 demonstrates the transfer efficiency for different sizes, i.e. con
finement energies. The transfer efficiency can be estimated by measuring 
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Fig. 3. Photoluminescence of selected samples after crystallization demonstrating 
the size dependent blue shift 
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Fig. 4. PL intensity of the Si nanocrystals and the Er3+ state as a function of the 
Er dose. For comparison the behavior of a Si02 film doped with the same dose is 
included 
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Fig. 5. Transfer efficiency to the 
Er3+ state as a function of the aver
age size of the nanocrystals, i.e. PL 
peak energy 

the respective PL intensities Er "' I(Er)/(I(nc-Si)-I(nc-Si, Er doped)). The 
dashed horizontallines represent the upper states of the Er3+ ions at 0.8 ţ.Lm 
and 0.98 ţ.Lm. The vertical bars represent the full width at half maxima of 
the ne-Si PL of the respective sample. As can be seen here, the transfer is 
enhanced only in case that the Si PL is strongly overlapping the discrete Er 
levels with an extension to the high energy side. The highest transfer is found 
for smallest sizes where the PL peak shows a very good overlapping with the 
levels at 0.8 ţ.Lm. 
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4 Discussion 

4.1 Si N anocrystals 

The Si nanocrystals prepared with our new method of Si O jSi02 superlattices 
are nearly monodisperse. Size distributions with half width half maximum 
down to 0.2 nm were shown [10]. The method allows to synthesize very high 
densities of nanocrystals (,...., 1019 cm - 3) even for nanocrystal sizes below 2 nm. 
The missing defect luminescence, which is normally seen in Si implanted 
oxides around 750 nm, is a further hint for the outstanding quality of the 
prepared films. The phase separation was investigated in detail by combining 
IR and PL investigations [9]. Annealing at 900°C results in a complete phase 
separation into amorphous Si clusters embedded into the amorphous Si02 
mask. These clusters are transferred to nanocrystals if using a temperature 
of 1100°C. The phase separation does not destroy the superlattice structure 
as can be seen in the TEM images (Fig. 2). All the nanocrystals are arranged 
in layers. Please note, that the images represent the overlay of nanocrystals 
from a depth of 10-20 nm. 

Resonant photoluminescence measurements were used to prove the break
down of the k-conservation rule for ne-Si by showing an increase in the no
phonon transition probability with decreasing crystal size. A no-phonon to 
phonon assisted transition probability ratio above 1 was detected at 4.5 K [7]. 
These results confirm quantum confinement as origin of the investigated lu
minescence signal. A separation of quantum confinement and migration ef
fects on the PL signal was demonstrated which was possible due to the very 
narrow size distribution of the ne-Si and the detailed time and temperature 
dependent investigations of the photoluminescence. The PL peak position 
shift with the diameter (D) follows a n-0 ·6 dependence at room temperature 
which indicates that not only confinement effect but also additional processes 
are playing a main role. These effects are exciton migration and thermaliza
tion at room temperature as well as a possible better overlap of the electron 
and hole wave function in momentum space due to the spatial confinement 
into very small sizes following the Heisenberg uncertainity principle. In addi
tion, an effect of a lowering of the barrier by a very thin SiOx layer around 
the nanocystals might play a role, for more details please see [7]. 

4.2 Er Doping 

Photoluminescence spectra of the undoped and Er-doped size-controlled ne-Si 
superlattices ha ve been comparatively investigated as a function of implanta
tion dose and Si nanocrystal size as demonstrated in Fig. 4. From investiga
tions about the carrier dynamics we already estimated that one nanocrystal 
can pump 10-300 Er ion depending on the size of the nanocrystals [11]. 

The energy of the optically excited Si nanocrystals can almost be com
pletely transferred to the Er3+ ions, resulting in a very strong room temper
ature emission at 1.54 ţ.tm. The effi.ciency of the energy transfer increases for 
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smaller crystal sizes and an increasing overlap between the emission energy 

of the Si related luminescence and the absorbing Er3+ energy levels. For su
perlattices with nanocrystal sizes of 2 nm a transfer efficiency to the Er3+ 
ions is found to be nearly one at room temperature under an excitation with 
photons of 3.7 eV (Fig. 5). This property of a highly efficient excitation of the 

Er ions via the Si nanocrystals is in agreement with the Forster mechanism. 
A Forster process can be understood as a dipole-dipole interaction be

tween an excited "donor" and an "acceptor" . The theory of this process was 

developed by Forster in 1948 [12]. Here the "donor" is represented by the 

excitons confined within the nanocrystals whereas the "acceptor" is repre

sented by the Er3+ states. For achieving a Forster transfer between a donor 

and an acceptor a number of conditions should be fulfilled: (1) The donor and 

acceptor should have strong transitions in the ultraviolet to near infrared. (2) 
There should be a spectral overlap between the donor and acceptor states. 
(3) The distance between the donor and acceptor should be below the Forster 

zone. These conditions have to be met in optimizing the transfer process for 
applications. 

One of the main advantages of our process is the possibility to prepare 
a very dense network of quasi monosized nanocrystals. These nanocrystals 
are highly luminescent and the luminescence intensity scales with the number 

of the nanocrystals. By using the developed size control we can shift the PL of 

the Si nanocrystals to get an optimum overlapping with Er levels by actually 

keeping the high density, i.e. luminescence, of the nanocrystals. As one can 

see in Fig. 5, the transfer efficiency is strongly depending on the spectral 
overlap of the ne-Si luminescence and the discrete levels of the Er 3+ states. 
The best result is found for a sample containing ,...., 2 nm sized crystals with 
a PL peak position of 767 nm which is slightly blue shifted to the 0.8p,m 
state of the Er ions and hence has a very good overlap. The Forster zone 
was calculated for our system and represents a sphere with a radius of 10 nm 
around the donor, i.e. the Si nanocrystals. In our case, there are a number 
of nanocrystals within this sphere which contribute to the high efficiency of 

the process. In this way, the Er luminescence can be optimized for future 

applications in optical devices based on Er doped structures containing Si 

nanocrystals. 

5 Conclusion 

In conclusion, we demonstrated the preparation of quasi monosized Si-ne 
by using thermal evaporation and the preparation of a Si O jSi02 superlat

tice structure on Si wafers. The light emitting Si nanocrystals were used to 
demonstrate a very efficient energy transfer from dense arrays of Si nanocrys
tals to Er3+ ions resulting in a room temperature luminescence at 1.54 p,m. 

The conditions for optimizing future photonic applications based on the com
bination of Si nanocrystals and Er doping are discussed. 
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Abstract. Based on data from three different systems, namely, turbulence, finan
cial market and surface roughness we discuss methods to analyze their complex
ities. Scaling analysis and fat tai! statistics in the context of Levy distributions 
are compared with a stochastic method, for which a Fokker-Planck equation can 
be estimated from data. We show that the last method provides a more detailed 
characterization of complexity. 

1 Introduction 

Complex systems whose variables are governed by non Gaussian statistics, 
displaying fat tails, also called heavy tails, have gained considerable interest. 
On the one side, there is often the fundamental challenge to explain the 
mechanism leading to such a kind of statistics, as it is the case for turbulence, 
which is up to now one of the major unsolved problems of physics. On the 
other side, such statistics have very important consequences for applications, 
as it is the case for risk management. 

In this contribution we want to focus mainly on the problem of fat tails 
in the statistics of data from turbulence, from financial market, and from 
surface roughness. In each case the question is to characterize the disorder 
of the system by the statistics of a scale resolving quantity, q(l, x), where l 
denotes the scale and x the location. U sually, properties of the quantity q are 
analyzed for different fixed scales l over the whole space x. Typical points of 
interest are to what kind of statistics the probability density ( distribution) 
p(q, l) belongs and what the functional l dependencies of general moments 
< q(l,x)n >are. 

The question about the form of the distribution p( q, l) is directly linked 
to the topic of fat tail distributions. There is the famous approach by Levy 
statistics. Variables governed by Levy statistics belong to stable processes, 
i.e. the random variables and the sum over these random variables have the 
same form of statistics. The crucial point of Levy statistics PL ( q) is that their 
fat tails do not decay exponentially fast as Gaussian distributions do. Levy 
distributions decay with a power law for large or extreme events, 

1 
pL(q) S:' ----;3 

q 
for large q and 1 < (3 < 3. 
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It is easily seen that moments of the random variable < qn > diverge for 
n > (3 - 1. This is a quite unusual behavior. The reader may think over 
the implications of a system whose mean value is known but its variance is 
diverging. For example, what can we deduce from a results like the following: 
the probability of the magnitude of the next event is < q > ±oo. (For further 
reading we refer for example to [1].) 

The other question of the functional l dependence of< q(l,x)n > is 
often connected with the question whether power law scalings is present. 
If < q(l,x)n >cx: zt;n multiscaling or respectively multifractal properties are 
given. Per definition 

(2) 

the nth moment < qn > is directly linked to the probabilities p(q). It is 
evident that if they obey Levy laws, the question of multiscaling becomes 
inconsistent. For the case of turbulence we will show here, how these two 
aspects of multiscaling and fat tail distributions are connected. 

So far we ha ve reported on methods to analyze the disorder of systems for 
separated scales. In this paper we want to report on an approach, which en
ables to achieve a more complete characterization. N amely, we aim to achieve 
the knowledge of the joint probabilities of finding different values of q(l, x) for 
any scale l: p( q, h; q, l2; ... q, ln). From this new approach we will see that the 
other approaches, like the multiscaling analysis, are not unique. For example, 
there are infinite many different ways to construct structures with the same 
multiscaling features. 

2 Turbulence 

The profound understanding of turbulence is up to now regarded as an un
solved problem. Although the basic equations of fluid dynamics, namely the 
Navier Stokes equations, are known for more than 150 years, a general solu
tion of these equations for high Reynolds numbers, i.e. for turbulence, is not 
known. Even with the use of powerful computers no rigorous solutions can 
be obtained. Thus for a long time there has been the challenge to understand 
at least the complexity of an idealized turbulent situation, which is taken to 
be isotropic and homogeneous. This case will lead us to the well known in
termittency problem of turbulence, which is nothing else than the occurrence 
of fat or heavy tailed statistics [5]. The central question is to understand the 
mechanism which leads to this anomalous statistics (see [2,3]). 

The intermittency problem of turbulence can be reduced to the ques
tion about the statistics of the velocity differences over different distances l, 
measured by the increments q(l,x) = u(x + l)- u(x). Usually the velocity 
increments are taken from the velocity component in direction of the distance 
vector l. These are the so-called longitudinal velocity increments. By the use 
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of energy considerations, a simple l-dependence of q(l, x) was proposed. It can 
be shown that the dissipation of energy takes place on small scales, namely, 
scales smaller than the so-called Taylor length O. On the other hand, the 
turbulence is generated by driving forces injecting energy into the flow on 
large scales, l ~ Lo, where Lo is given by the correlation length of u(x). 
Thus for the transition from q(l, x) to q(l', x) with l' < l, the same amount of 
energy is transferred to a scale l, as it is transferred from this scale to even 
smaller scales l'. The conservation of the transferred energy (more precisely 
the energy rate per unit volume) can be assumed as long as Lo > l, l' > O. 
This range is called the inertial range, where the turbulent field develops 
independently from boundary conditions and dissipation effects. It has been 
proposed that in this range universal features of turbulence arise. 

Kolmogorov proposed that the disorder of turbulence expressed by the 
statistics of q(l,x) and its nth order moments < q(l,x)n > should depend 
only on transferred energy E and the scale l: < q(l, x)n >= f(t:, l). By simple 
dimensional arguments it follows that 

< q(l,xt > CX < En/3 > zn/3. (3) 

The simplest ansatz is to take E as a constant, thus the Kolmogorov scaling 
n/3 is obtained [4]. Assuming a lognormal distribution for E, i.e. not E but 
ln E has a Gaussian distribution, Kolmogorov and Oboukhov proposed for 
< En/3 > an additional scaling term, leading to the so-called intermittency [5] 
correction [6] 

" . n n(n- 3) 
<q(l,xt>cx z~n Wlth ~n=3-p, 18 and n>2 (4) 

with 0.25 < p, < 0.5 (for further details see [2]). The form of ~n has been 
heavily debated during the last decades. 

Here we want to point out a general consequence of nonlinear scaling 
exponents ~n, namely, that the probability densities of p( q(l, x)) cannot be 
Gaussian but must change their forms with l. This point is easily seen, if the 
definition of the moments Eq. (2) is considered. From the scaling relation 
Eq. (4), we take the scale dependence of the variance of the distributions: 
a} :=< q(l, x) 2 > cx l2a. (for a general consideration, a is any real number, 
for turbulence it is close to 1/3.). Next, we express the integral of the nth 
moment (2) by the normalized variable ij(l,x) = qfaz 

< q(l, xt >= azj
00 

( _!!_ tp(q)dq = a['j
00 

(iitp(ij)dij. 
-oo az -oo 

(5) 

If the normalized probabilities p( ij) do not change their form with l, like it 
would be the case if all probabilities are Gaussian, the integral on the right 
side is a constant and thus < q(l, X )n >cx Oz CX zna. or the scaling indices ~n 
are linear in n. Saying this in another way, the nonlinear n- dependence of ~n 
means nothing else than that the probabilities p(q(l, x)) must change their 
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Fig. 1. Probability distributions ob
tained from a turbulent velocity sig
nal measured in a free jet (bold sym
bols) _ The probabilities are compared 
with the numerical solution of the 
Fokker-Planck equation (solid lines) _ 
The se ales l are ( from top to bot
tom): l = La, 0.6La, 0.35La, 0.2La 
and O.lLa- The distribution at the 
largest scale La was parameterized 
( dashed line) and used as initial con
dition for the Fokker-Planck equation 
(La is the correlation length of the 
turbulent velocity signal). The pdfs 
have been shifted in vertical direction 
for clarity of presentation and all pdfs 
have been normalized to their stan
dard deviations; after [7] 

form with the scale parameter l. In this way the discussion on the nonlinearity 
of ~n is linked to the discussion of non-Gaussian statistics. We see in Fig. 1 
that for large scales (l ~ L 0 ) the distributions are nearly Gaussian. As the 
scale decreases, the probability densities become more and more fat tailed. 

Based on this finding, we can argue why a Levy process, discussed above, 
is not consistent with the statistics of velocity increments of turbulence. As 
already mentioned, the Levy statistics is based on the stability. Thus, the sum 
of the variables should have the same statistics. The sum of two successive 
increments q(l,x) + q(l,x + l) = (u(x + l)- u(x)) + (u(x + 2l)- u(x + l)) is 
nothing else than the increment q(2l, x) of a scale twice as big. We have just 
seen that p( q(2l, x)) has a different form, i.e. the process is not stable. 

3 Finance 

Next, we present some anomalous statistica! features of data from the fi
nancial market. These features are astonishingly quite similar to the just 
discussed intermittency of turbulence [8] and are often called clustering of 
volatility (cf. [9,10,11]). The following analysis is based on a data set Y(t), 
which consists of 1 4 72 241 quotes for US dollar-German Mark exchange rates 
from the years 1992 and 1993. Many of the features we will discuss here are 
also found in other financial data like for quotes of stocks. One central issue 
is the understanding of the statistics of price changes over a certain time 
interval T which determines losses and gains. The changes of a time series of 
quotations Y(t) are commonly measured by returns r( T, t) := Y(t + T)/Y(t), 
logarithmic returns or by increments q( T, t) := Y ( t + T) - Y ( t) _ The mo
ments of these quantities display often power law behavior similar to the just 
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Fig. 2. Probability densities (pdf) 
p(q(t), r) of the price changes q(r, t) = 
Y(t + r) - Y(t) for the time delays 
T = 5120, 10240, 20480, 40960s (from 
bottom to top). Symbols: results ob
tained from the analysis of middle 
prices of bit-ask quotes for the US 
dollar-German Mark exchange rates 
from October 1st, 1992 until Septem
ber 30th, 1993. Fulllines: results from 
a numerical iteration of the Fokker
Planck equation (13); the probability 
distribution for T = 40960s ( dashed 
lines) was taken as the initial condi
tion. The pdfs have been shifted in ver
tical direction for clarity of presenta
tion and all pdfs have been normalized 
to their standard deviations; after [12] 

discussed Kolmogorov scaling for turbulence, cf. [8,13,14,15,16]. In addition 
one finds for the probability distributions an increasing tendency to fat tail 
probability distributions for small T (see Fig. 2) and [16]. This represents 
the high frequency dynamics of the financial market. The identification of 
the underlying process leading to these fat tail probability density functions 
of price changes is a prominent puzzle (see [9,14,15,17,18,19]), like it is for 
turbulence. 

4 Surface Roughness 

As a last example of structures whose complexity has attracted a considerable 
amount of interest we discuss the surface roughness. Among the techniques 
used to characterize scale dependent surface roughness, the most prominent 
ones are the concepts of self-affinity and multi-affinity, where the multi-affine 
f(a) spectrum has been regarded as the most complete characterization of 
a surface [20,21,22,23]. Different definitions have been proposed to measure 
the scale dependent surface roughness. Here we are interested in the method 
of the analysis, thus we will proceed with a simple height increment, 

q(l,x) := h(x + r/2)- h(x- r/2). (6) 

The meaning of centered, left or right justified, increments will be discussed 
in [24]. In Fig. 3 the scale dependent distributions of the height increments 
are shown, which display non Gaussian tails in a quite different structure of 
the fat tails (compare Figs. 1 and 2). The investigation based on multiscaling 
properties with respect to the moments of the height increments, suggest 
similarities to turbulence and financial data [24]. 
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Fig. 3. Probability densities obtained 
from the surface roughness of a cob
blestone road. Numerica! solution 
of the integrated form of Fokker
Planck equation compared to empir
ica! pdf (symbols) at different scales 
l. Solid line: empirica! pdf param
eterized at l = 188 mm, dashed 
lines: reconstructed pdf. Scales l are 
188, 158, 112, 79, 46 mm from top to 
bottom. Pdf are shifted in vertical di
rection for clarity of presentation and 
normalized to their standard devia
tion, after [27] 

5 Stochastic Process for Scale Dependent Complexity 

Based on the examples of complex structures and their analysis by means 

of the statistics of a scale dependent quantity q(l,x), we want to report 

on an alternative, non conventional way to characterize anomalous statis
tics [7,12,25,26,27,28]. This method is based on the idea of a cascade process 
as discussed in the context of turbulence. In particular we show how from 
given data a stochastic process can be estimated. This makes it possible to 
model the measured statistics quite detailed. Guided by the finding that the 

statistics changes with scale, as shown in Figs. 1, 2 and 3, we consider the 
evolution ofthe quantity q(l, x), or q(T, t) with the variable lor T respectively. 
Thus, we will consider processes which evolve in the scale variable. This we 

take as a stochastic cascade process. 
For the following, we present a generalized discussion. Let us denote the 

given complex structure by Y(x). With respect to the preceding sections, 
Y(x) denotes the velocity of a turbulent flow at the location x, the price 
of a stock at the time "x", or the height at x. To characterize the disorder 

of the structure Y(x) a local scale resolving quantity q(l, x) is considered. 

This quantity q is here defined as an increment q(l,x) := Y(x + l)- Y(x), 
but may also be a wavelet, a local measure, or the sum of the square of 

derivatives of Y, just to mention some possibilities. For time series, like the 
financial market data, l stands for the time lag. Note, the moments of p(q) are 

called structure functions if q is an increment. It is easily seen that the second 

moment corresponds to the autocorrelation function < Y(x)Y(x+l) >, which 
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is related by the Wiener - Khintchine theorem to the power spectrum of Y ( x). 
Higher order moments correspond to higher order two point correlations. 

For one fixed scale l we get the scale dependent disorder by the statistics 
of q(l,x). More complete stochastic information ofthe disorder on alllength 
scales is given by the joint probability density function p(q1, ... , Qn), where we 
set Qi = q( li, x). Without loss of generality we take li < li+ 1· This joint prob
ability may be seen in analogy to joint probabilities of statistica! mechanics 
( thermodynamics), describing in the most general way the occupation prob
abilities of the microstates of n particles, where q is a six-dimensional state 
vector. 

Next, the question is discussed whether it is possible to simplify the joint 
probability. In general, such joint probabilities can be expressed by condi
tiona! probabilities: 

A simplification is given, if for the multiple conditioned probabilities 

(8) 

holds. Eq. (8) is known as the condition for a Markov process evolving from 
state Qi+l to the state Qi, i.e. from scale li+l to li. 

A "single partide approximation" , as used for the statistica! mechanics 
of the ideal gas, would correspond to the condition: 

(9) 

Based on equations (7) and (8), Eq. (9) holds if p(qi 1 Qi+l) = p(qi)· Only for 
the last case, the knowledge of p( Qi) is sufficient to characterize the complex
ity of the whole system. Otherwise, an analysis of only p(qi), for the scale 
li, is a non unique projection of the whole complexity of the system. Such 
a projection is done by the investigations of the moments as presented in 
Eqs. (3) and (4). This is also the case for the characterization of complex 
structures by means of fractality or multiaffinity ( cf. for multiaffinity [22], 
for turbulence [2,3], for financial market [13]). A much more general charac
terization of the disorder is obtained if the transition probabilities from one 
scale to a smaller one are investigated and if equation (8) is fulfilled. 

In the following, we focus on the more complete statistica! characterization 
proposed above. The basic idea is to consider the evolution of q( l, x) at o ne 
fixed point x as a stochastic process in scale l. (The extensive discussion of 
the analysis of financial and turbulent data can be found in [7,12]). 

To prove that a Markov process is given, it has tobe shown that (8) holds. 
For a given data set Y(x) it is easy to evaluate the corresponding conditiona! 
probabilities by the calculation of q( l, x) at different points x for sever al fixed 
scales li. Having shown that the multiconditioned probabilities are equal to 
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the single conditioned probabilities, the evolution of the conditiona! proba
bility density p( q, l 1 qo, lo) starting from the initial scale l0 follows 

{) 00 ( {) )k 
- l8lp(q,ll qo,lo) = L -8 D(kl(q,l)p(q,ll qo,lo). 

k=l q 
(10) 

(The minus sign on the left side is introduced, because we consider processes 
running to smaller scales l, furthermore we multiply the stochastic equation 
by l, which leads to a new parameterization of the cascade by the variable 
ln(1/l), a simplification for a process with scaling law behavior of its mo
ments.) This equation is known as the Kramers-Moyal expansion [29]. The 
Kramers-Moyal coefficients D(k)(q, l) are defined as the limit lJ.l--+ O of the 
conditiona! moments M(k) ( q, l, lJ.l): 

D(k) (q l) = Iim M(k) (q l iJ.l) 
' .dl-->0 ' ' ' 

+oo 

M(kl(q, l, lJ.l) := k! ~l J (ii- q)k p (ij, l -l1ll q, l) dij. (11) 

-oo 

Thus, for the estimation of the D(k) coefficients it is only necessary to esti
mate the conditiona! probabilities p (ij, l- lJ.l 1 q, l). For a general stochastic 
process, all Kramers-Moyal coefficients are different from zero. According to 
Pawula's theorem, however, the Kramers-Moyal expansion stops after the 
second term, provided that the fourth order coefficient D(4l(q, l) vanishes. 
In that case the Kramers-Moyal expansion is reduced to a Fokker-Planck 
equation (also known as Kolmogorov equation [30]): 

{) 
- l 8l p(q, l 1 qo, lo) = 

{ {) (1) {)2 (2) } 1 ( ) - aq D (q,l) + aq2 D (q,l) p(q,l qo,lo). 12 

D(1) is denoted as drift term, D(2) as diffusion term. The probability density 
function p(q, l) obeys the same equation: 

{) { {) {)2 } -tmp(q,l) = - aqnC1l(q,t) + aq2 nc2l(q,t) p(q,l). (13) 

We remind the reader that the Fokker-Planck equation describes the proba
bility density function of a stochastic process generated by a corresponding 
Langevin equation (we use Ito's definition) 

- :zq(l) = D(ll(q,l)/l + VD(2l(q,l)jl f(l) (14) 

where f(l) is white noise (Gaussian distributed and delta correlated). This 
feature provides an approach to simulate numerically typical data by the 
knowledge of the process coefficients, as it was proposed for example in [27] 
and shown in [28]. 
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6 Discussion and Conclusion 

Let us return to the discussion of scale dependent complexity in turbulence, 
finance and surface roughness. We have reported on a way to characterize 
this complexity by means of stochastic processes. A new point is that we 
consider processes running in the scale variable and not in time as usually. 
The presented features of the stochastic process have been well known for 
decades [30]. A strength of this analysis is that it does not depend on as
sumptions. By the estimation of the conditiona! probabilities, the Markovian 
property (8) as well as the Kramers-Moyal coefficients (11) can be evalu
ated [31,32]. Knowing the evolution equation (10), the n-increment statistics 
p( q1, ... , qn) is known, too. Definitely, an information like the scaling behav
ior of the moments of q(l, x) can also be extracted from the knowledge of the 
process equations. Multiplying (10) by qn and successively integrating over 
qo and q, an equation for the moments is obtained: 

_ _ n _ __ n. (k) n-k â n ( â )k 1 
l âl < q >- {; âq (n- k)! < D (q, l)q > · (15) 

Scaling, i.e. multi affinity, is obtained if D(k)(q,l) cx qk, see [33]. 
Based on this procedure we were able to reconstruct directly from the 

given data the corresponding stochastic processes. Knowing these processes 
one can perform numerica! solutions (see [7,12,27]). In Figs. 1, 2 and 3 the 
numerica! solutions are shown by solid curves. We see that the heavy tailed 
structure of the probabilities is well described by this approach over a Fokker
Planck equation. This result may be taken as a verification of the above 
described method to reconstruct the process from pure data analysis. 

The knowledge of the stochastic process equations allows a detailed anal
ysis. For financial as well as for the turbulent data it was found that the 
diffusion term is quadratic in the scale resolved variable q. With respect to 
the corresponding Langevin equation (14), the multiplicative nature of the 
noise term becomes evident. It is this multiplicative noise which causes fat 
tails of the probability densities and eventually multifractal scaling. The scale 
dependency of drift and diffusion term corresponds to a non-stationary pro
cess in scale variables T and l, respectively. From this point we cond ude and 
confirm our previous finding that a Levy statistics for one fixed scale, i.e. for 
the statistics of q(x.l) for fixed l, is not the adequate class of statistics. The 
true structure of the complexity is unveiled by the two scale statistics. 

Comparing the tips of the distributions at small scales in Figs. 1 and 2 
a less sharp tip for turbulence is found. This finding is in accordance with 
a larger additive term in the diffusion term D(2) for the turbulence data. 
Knowing that D(2) has an additive and quadratic q dependence it is clear 
that for small q values, i.e. for the tips of the distribution, the additive term 
dominates. Taking this result in combination with the Langevin equation, we 
see that for small q values Gaussian noise is present, which leads to a Gaus
sian tip of the probability distribution, as found in Fig. 1. Thus we see that 
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the detailed analysis of the Fokker-Planck process allows to distinguish the 
complexity of turbulence and finance more profoundly, as it is the case for the 
multiscaling analysis where only different scaling indices are found. Here it 
should be noted, that the additive term in D(2) violates the proposed proper 
scaling behavior for turbulence ( 4). In [34] it was even shown that the stochas
tic process will change considerable with the Reynolds number, putting into 
question concepts on universal turbulence. 

As a last comment we want to point out, that the results for the surface 
roughness show, that also other forms of probability densities can be grasped 
quite well with this method. Thus the analysis with scale dependent stochastic 
process does not depend on scaling behavior or some special form of the 
probabilities. The basic features like Markov condition (8) can even be verified 
with the experimental data. 
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Abstract. Cosmic structures at large scales represent the earliest and most ex
tended form of matter condensation. In this lecture we review the application of the 
methods and concepts of modern statistica! physics to these structures. This leads 
to a new perspective in the field which can be tested by the many new data which 
are appearing in the near future. In particular, galaxy structures show fractal cor
relation up to the present observational limits. The cosmic microwave background 
radiation, which should trace the initial conditions from which these structures have 
emerged through gravitational dynamics, is instead extremely smooth. Understand
ing the relation between the complex galaxy structures and the smooth microwave 
background radiation represents an extremely challenging problem in the field of 
structure formation. 

1 lntroduction 

The specific issue which initiated our activity at the interface between sta
tistica! physics and cosmology, was the study of the clustering properties of 
galaxies as revealed by large redshift surveys, a context in which concepts of 
modern statistica! physics ( e.g. scale-invariance, fractality ... ) found a ready 
application [1,2,3]. In recent years we have broadened considerably the range 
of problems in cosmology which we have addressed, treating in particular 
more theoretical issues about the statistica! properties of standard primor
dial cosmologica! models [4,5,6] and the problems of formation of non-linear 
structures in gravitational N-body simulations [7,8]. What is common to all 
this activity is that it is informed by a perspective and methodology which is 
that of statistica! physics: in fact we believe that this represents an exciting 
playground for statistica! physics, and one which can bring new and useful 
insights into cosmology. In this lecture we briefly review the main points and 
we refer the interested reader to the recent monograph on the subject [4]. 

2 Galaxy Structures 

The question which first stimulated our interest in cosmology has been the 
correlation properties of the observed distribution of galaxies and galaxy dus
ters [1,2,3]. It is here that the perspective of a statistica! physicist, exposed to 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 375-387 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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the developments of the last decades in the description of intrinsically irreg
ular structures, is radically different from that of a cosmologist for whom the 
study of fluctuations means the study of small fluctuations about a positive 
mean density. And it is here therefore that the instruments used to describe 
strong irregularity, even if limited to a finite range of scales, offer a wider 
framework in which to approach the problem of how to characterize the cor
relations in galaxy distributions. Analyzing galaxy distributions in this wider 
context means treating these distributions without the a priori assumption 
of homogeneity, i.e. without the assumption that the finite sample considered 
gives, to a sufficiently good approximation, the true (non-zero) mean density 
of the underlying distribution of galaxies. While this is a simple and evident 
step for a statistica! physicist, it can seem to be a radical one for a cosmol
ogist [9,10]. After all the whole theoretical framework of cosmology (i.e. the 
Friedmann-Robertson-Walker- FRW- solutions of general relativity) is built 
on the assumption of an homogeneous and isotropic distribution of matter. 
Our approach is an empirical one, which surely is appropriate when faced 
with the characterization of data. Further it is evidently important for the 
formulation of theoretical explanations to understand and characterize the 
data correctly. 

The maps probing the distribution of galaxies revealed in the first large 
three dimensional surveys, which were published in the eighties, structures
super-clusters, walls, voids, filaments - at scales much larger than had been 
suspected from the previous (fairly isotropic) angular data (see Fig. 1). The 
simple visual impression of such three-dimensional data - apparently showing 
large fluctuations up to the sample sizes - gives a strong prime face case for 
an analysis which does not assume the underlying distribution is uniform ( at 
the scales probed), but rather encompasses the possibility that it may be 
intrinsically irregular. The quantitative results obtained with the standard 
analysis performed on these samples, which works with statistics which build 
in the assumption of homogeneity, give further evidence in this direction. 

In simple terms, the standard statistica! framework used in cosmology 
is the one developed for the studies of regular distributions as fluids: one 
assumes that the average density (n) is well defined within a given sample 
and thus one focuses on the description of fluctuations around such a quan
tity (where ( ... ) is the unconditional ensemble average). In order to use a 
normalized ( or red uced) two-point correlation function o ne defines 

~(r) = (n(~~~~O)) - 1 (1) 

so that ~(r) i- O implies the presence of correlations, while ~(r) =O is for a 
purely Poisson (uncorrelated) distribution: when ~(r) » 1 the regime is of 
strong-clustering while ~(r) < O describes anti-correlations. However such a 
definition does not include the possibility that the average density (n) could 
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Fig. 1. This is a two dimensional slice of thickness 5 Mpc of a volume limited sample 
extracted from the first data release of the Sloan Digital Sky Survey [11]. The earth 
is in the point (0,0) and each point represent a galaxy. The empty region up to 
"' 100 Mpc is due to a selection effect and hence it is artificial. In this case there 
is no bias neither due to luminosity selection effects, nor to orthogonal projection 
distortions: Structures of galaxies of hundreds Mpc are stil! visible (distances are in 
Mpc - where we have taken the Hubble constant tobe Ho = 100 km/sec/Mpc). The 
small square at the bottom right has a side of 5 Mpc, the typical clustering length 
according to the standard approach to the description of galaxy correlations [10] 
(from [4]) 

not be a well-defined quantity, i.e. that it could be a function of the sample 
size. This can considered by using the conditiona! average density defined as 

( ( )) = (n(r)n(O)) 
n r P (n) (2) 

which gives the average density around an occupied point of the distribu
tion [1,2,?] (where ( ... )p is the conditiona! ensemble average). Clearly there 
is a simple relation which links these two functions 

(n(r))p = (n)(1 + ~(r)), 

which is physically meaningful only in the case when the average density is 
a well defined quantity. Together with this simple change of statistica! de
scription of correlations one should consider however a subtle but important 
point related to the non-analytical character of fractal objects. 

Fractal geometry, has allowed us to classify and study a large variety of 
structures in nature which are intrinsically irregular and self-similar [12]. The 
metric dimension is the most important concept introduced to describe these 
intrinsically irregular systems. Basically it measures the rate of increase of 
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the "mass" of the set with the size of the volume in which it is measured: 
Loosely speaking, it gives the total mass of an object as a function of its 
linear size. In terms of average density around an occupied point (averaged 
over all occupied points) if it scales as 

then the exponent D is called the mass-length dimension and it is O < D ::; 3 

(in the three dimensional Euclidean space, where D = 3 corresponds to the 

uniform case). In this situation the reduced correlation function (Eq.1) looses 

its physical meaning although its estimator can be defined in a finite sample. 

This is so, because its amplitude depends on the sample size as the average 
density. In fact one may show that in this case the estimator of ~(r) in a 
finite sample of size Rs becomes (in an infinite volume it cannot be defined 
as a fractal is asymptotically empty, i.e. (n) =O) 

D ( r )D-3 
~E(r) = 3 Rs - 1. (3) 

The use of the conditiona! average density we consider encompasses both 
some irregular distributions (simple fractals) and uniform distributions with 

small scale clusterization, in particular those described by standard cosmo

logica! models. If the sample size is much larger than the homogeneity scale 
>.o one can detect using (n(r))p the existence and location of >.0 . If, on the 
other hand the sample's size is smaller than >.0 the conditiona! density allows 

the determination of the fractal exponent characterizing the clustering on 
these scales. 

While the reduced correlation function ~(r) has been found to show con
sistently a simple power-law behavior characterized by the same exponent 

in the regime of strong clustering, there is very considerable variation be

tween samples, with different depth and luminosity cuts, in the measured 
amplitude of mean-density-normalized correlation function [13]. This varia
tion in amplitude is usually ascribed a posteriori to an intrinsic difference 
in the correlation properties of galaxies of different luminosity ( "luminosity 
bias" , or "luminosity segregation"). It may, however, have a much simpler 

explanation in the context of irregular distributions. As mentioned above, in 
a simple fractal (at least within the sample scale), for example, the density 

in a finite sample decreases on average as a function of sample size; samples 

of increasingly bright galaxies are in fact generically of greater mean depth, 

which corresponds to an increasing amplitude of the correlation function ~ ( r) 
normalized to the "apparent" average density in each sample (see Eq.3). 

With this motivation we have applied simple statistica! methods which 
allow a characterization of galaxy clustering, irrespective of whether the un

derlying galaxy distribution is homogeneous or irregular at the sample size. 
Up to scales of tens of Mpc, we have found that galaxy distributions in many 
different surveys [2,3] show fractal properties corresponding to D ~ 2 with 
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Fig. 2. The estimator of the conditiona! average density r• ( r) in the different 
samples of the CfA2-South galaxy catalog. (Adapted from [3]) 

no robust evidence for homogeneity (see Fig. 2). It is on this important issue 
that fu ture surveys ( e.g. the Sloan Digital Sky Survey - SDSS - [11]) will 
allow us to place much tighter constraints. We stress however the following 
important points: if the homogeneity scale is determined to be finite, the 
fractal-inspired analysis remains valid in two respects: (i) it is the unique 
way to detect the homogeneity scale itself without a priori assumptions, and 
(ii) it gives the right framework to obtain a full geometrica! and statistica! 
description of the strongly clustered region [4]. This result has caused a pas
sionate debate in the field because it is in contrast with the usual assumption 
of large scale homogeneity which is at the hasis of most theories. Our ba
sic conclusion is that, given the fractal nature of galaxy clustering on small 
scales, one should change the general perspective with respect to the problem 
of non-linear structure formation. Note that this is the case even it turns out 
that there is crossover to homogeneity because, at least in a certain range 
of scales, that in which there is strong clustering, structures have a fractal 
nature and this cannot be described as perturbations to a smooth fluid. It 
can be interesting to note that some cosmologists (e.g. [9]) have confirmed 
our measurements about fractality at scales of order tens Mpc, the debate 
about the transition to homogeneity concerning scales of one order of mag
nitude larger. The discussion about the homogeneity scale is indeed an hot 
topic in contemporary science, touching many deep and important key-issues 
in different fields of physics, from large scale astrophysics to gravitation, to 
the question of the nature and amount of dark matter. To these topics it is 
dedicated a recent book [15]: Its main aim is in fact to address, in a novel and 
open way, the problem of structures in cosmology, with a reach historical per-
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spective and stressing the open questions which arise from the consideration 
of their intrinsic complexity. 

One of the reason of the resistance to our ideas in cosmology, is that we 
do not present neither an alternative theory or a model nor a physical theory 
for the fractal growth phenomena in the gravitational case: this is due to 
the fact that this issue is indeed extremely difficult as any out-of-equilibrium 
irreversible dynamical growth process. Actually the study of such processes 
is at the frontier of the theoretical efforts in statistica! physics. Let us, how
ever, note briefly two common theoretical objections to this approach. One 
is that fractals are incompatible with what is called the "cosmologica! prin
ciple", by which it is meant that there is no privileged point or direction in 
the universe. This is a simple misconception about fractals. These irregular 
distributions are in keeping with this principle in exactly the way as inho
mogeneities treated in the standard framework of perturbed FRW models, 
i.e. they are statistically stationary and isotropic distributions in space in the 
sense that their statistica! properties are invariant under translation and ro
tation in space. Another common objection is that there is an inconsistency in 
using the Hubble law, which is used to convert redshift to physical distance, 
if one does not assume homogeneity. This objection forgets that the Hubble 
law is an established empirica! relation, independent of theories explaining 
it. Further it can be noted that what we are concerned with is the distri
bution of visible matter: given that standard cosmologica! models describe a 
universe whose energy density is completely dominated by several non-visible 
components, reconciling the two is not in principle impossible [14]. 

3 Primordial Density Fields 

As already mentioned, the standard interpretation of galaxy and cluster cor
relations results from the ~(r) analysis and can be summarized as follows: 
(i) Power-law behavior in the regime of strong clustering (~ » 1) (ii) Ampli
tude which changes from sample to sample. These observations of the varying 
amplitude are ascribed to real physics, rather than being simply finite size 
effects as in the alternative explanation we present. Generically this goes un
cler the name of "bias", which is then simply taken to mean any difference 
between the correlation properties of any class of abject (galaxy of different 
luminosity or morphology, galaxy cluster, quasar. .. ) and that of the "cold" 
dark matter (CDM) which, in standard models, dominates the gravitational 
clustering dynamics in the universe. The case that such a difference manifests 
itself as an overall normalization of ~(r), as in the observations we have been 
discussing, is known as "linear bias". In order to understand the problem
atic aspects of this interpretation, one should consider an important feature 
common to all standard theoretical models of cosmologica! density fields, like 
CDM. 
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First let us briefly the main properties of these fields. Matter distribution 
in the early universe is supposed to be well represented by a continuous Gaus
sian field with appropriate correlation properties. According to the standard 
picture of the Hot-Big-Bang scenario [10] matter density fluctuations had 
interact with radiation at early times leaving therefore an imprint of its cor
relation properties of the cosmic microwave background radiation (CMBR) 
anisotropies, in particular determining an important property at large scales. 
This is the so-called Harrison-Zeldovich (HZ) condition on the power spec
trum (PS) P(k) (Fourier Transform of ~(r)) of these tiny fluctuations with 
respect to perfect uniformity [6]: P(k) "'k at small k (large scales). We have 
noticed in [6] that this condition implies that their primary characteristic 
is to show surface mass fluctuations, which are the most depressed fluctua
tions possible for any stochastic distribution. In a simple classification of all 
stationary stochastic processes into three categories, we highlighted with the 
name "super-homogeneous" the properties of the class to which models like 
this belong: let us briefly discuss this point. 

A simple description of these systems can be the following. An uncorre
lated Poisson system ( or with positive and finite range of correlations) has 
at large scale ~(r) =O and hence the PS is P(k) "'const: for this reason it 
satisfies the condition 

100 ~(r)r2 dr "'P(O) = const. 

In this situation mass fluctuations in spheres grows as (..1M2 (R)) "'R3 (Pois
son fluctuations): this is, for example a perfect gas at thermodynamical equi
librium. On the other hand, one may find systems with a power-law corre
lation function as in thermodynamical critical phenomena. In this situation 
~(r) "'r-'Y where O< 'Y < 3, P(k) "'k-(3-'Y) and 

1oo ~(r)r2 dr "'P(O) = oo : 

The correlation length diverges and the system has critical features that is 
mass fluctuations growth faster than in the Poisson case, i.e. (.:1M2 (R)) "' 
R6-'Y. Finally there are systems such that 

(4) 

and mass fluctuations in spheres go as (.:1M2 (R)) "'R2 : In statistica! physics 
language they are well described as glass-like or long-range ordered configu
rations. For example the generation of points distributions in three dimen
sions with properties similar to HZ ones encountered in statistica! physics is 
represented by the one-component system of charged particles in a uniform 
background [5]. This latter system, appropriately modified, can produce equi
librium correlations of the kind assumed in the cosmologica! context. These 
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systems are characterized by a long-range balance between correlations and 
anti-correlations (Eq.4) and show the most depressed possible fluctuations in 
any stochastic distribution [6]. 

The HZ type spectrum was first given a special importance in cosmology 
with arguments for its "naturalness" as an initial condition for fluctuations 
in the framework of the expanding universe cosmology. Basically it satisfies 
the global condition on large scale mass fluctuations P(O) = O, which is the 
only one compatible with the FRW metric, as it avoids the divergence of the 
fluctuations of the gravitational potential (as it happens in the simple Poisson 
case [6]). It subsequently gained in importance with the advent ofinflationary 
models in the eighties, and the demonstration that such models quite generi
cally predict a spectrum of fluctuations of this type. Since the early nineties, 
when the COBE experiment (and then more recently WMAP [16]) measured 
for the first time fluctuations in the temperature CMBR at large angular 
separations, and found results consistent with the predictions of models with 
a HZ spectrum at such scales, the HZ type spectra have become a central 
pillar of standard models of structure formation in the universe. 

Because of the highly irregular nature of structure at small scales, stan
dard models with super-homogeneous features cannot be used even at zeroth 
order to describe these observed structures. This does not mean, however, 
that these models cannot describe successfully galaxy structures: but to es
tablish whether they can, it must first be shown from observations that there 
is a clear crossover toward homogeneity i.e. a scale beyond which the average 
density becomes a well-defined (i.e. sample-independent) positive quantity. 
These models then predict that, on much larger scales (e.g. > 100 Mpc), 
galaxy structures should present the super-homogeneous character of the HZ 
type PS. Indeed this should in principle be a critical test of the paradigm 
linking the measurements of CMBR on large scales to the distribution of 
matter. Observationally a crucial question is the feasibility of measuring the 
transition between these regimes directly in galaxy distributions. In this con
text one has to consider an important element: the galaxy distribution is a 
discrete set of objects whose properties are related in a non-trivial way to the 
ones of the underlying continuous field. To understand the relation between 
the two, one has to consider the additional effects related to sampling the 
continuous field. This is intimately related to the problem of "biasing" be
tween the distribution of visible and dark matter which, as above mentioned, 
is usually invoked to explain aposteriori the observational features of ~(r). 

Sampling a super-homogeneous fluctuation field may change the nature 
of correlations [17]. The reason can be found in the property of super
homogeneity of such distribution: the sampling, as for instance in the so-called 
"bias model" (selection of highest peaks of the fluctuations field) necessar
ily destroys the surface nature of the fluctuations, as it introduces a volume 
(Poisson-like) term in the variance. The "primordial" form of the power spec
trum is thus not apparent in that which one would expect to measure from 
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Fig. 3. In this figure we show a typical CDM type power spectrum (solid line) and 
the range associated to the primary observational constraints. The left hand side, 
the Harrison Zeldovich part of the PS (P(k) "'k), is constrained by observations 
of the anisotropies of the CMBR (dash-dotted box). Current galaxy and galaxy 
cluster surveys gives constraints at smaller scales ( dashed box). The normalizat ion 
of the amplitude of the galaxy or cluster PS to the one observed in the CMBR is 
fundamentally important. It is usually determined by a linear re-scaling on the y
axis, ascribed to the effect of bias. This simple assumption is not consistent with the 
canonical model for the biasing of a Gaussian field, which introduces a non-linear 
distortion both at small and large wave-number. This is illustrated by the dashed 
line, which shows what is actually obtained for the PS of the biased field. On small 
scales (large k) there is a non-linear distortion and at large scales ( small k) the 
behavior is typical of a substantially Poisson system with P(k) "'const (from [4]) 

objects selected in this way. This conclusion should hold for any generic model 
of bias [17]. If a linear amplification is obtained in some regime of scales (as 
it can be in cert ain phenomenological models of bias) it is necessarily a result 
of a fine-tuning of the model parameters. The study of different samplings 
and of the correlation features invariant under sampling represents an impor
tant issue in relation to the comparison of observations of galaxy structures, 
or distributions given by N-body simulations with primordial fluctuations 
(CMBR anisotropies) and theoretical models (see Fig. 3). 

4 The Problem of Gravitational Structure Formation 

In cosmology the main instrument for treating the theoretical problem of grav
itational clustering is numerical (in the form of N-body simulations -NBS
), and the analytic understanding of this crucial problem is very limited. 
Other than in the regime of very small fluctuations where a linear analysis can 
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Fig. 4. This is a distribution obtained by starting from a Poisson partide config
uration with zero initial velocity dispersion and by evolving it with gravity and 
by considering periodic boundary conditions. One may see that non-linear strong 
clustering is formed and its explanation is the central task of theoretical modeling. 
(Courtesy of T. Baertschiger) 

be performed, the available models of dustering are essentially phenomeno
logical models with numerous parameters which are fixed by numerica! sim

ulation. An NBS has these main features: (i) given N partides in a volume 
V, each partide moves according to the force given by the sum of the other 
N - 1 parti des and of all their replicas ( due to the use of periodic boundary 
conditions). (ii) The equation of motions are integrated by using a leap-frog 
algorithm. (iii) Suitable techniques allow an appropriate summations (which 
makes the code faster) of far away parti des contributions to the gravitational 
force. (iv) One may, or may not, consider the presence of space expansion. A 
typical result of the non-linear evolution is shown in Fig. 4. 

A central issue in the context of cosmologica! NBS is to relate the forma
tion of non linear structures to the specific choice of initial conditions used: 

this is done in order to constrain models with the observations of CMBR 
anisotropies, which are related to the initial conditions, and of galaxy struc
tures, which give instead the final configuration of dustered matter. Stan

dard primordial cosmologica! theoretical density fields, like the CDM case, 
are Gaussian and made of a huge number of very small mass partides, which 
are usually treated theoretically as a self-gravitating collision-less fluid: this 
means that the fluid must be dissipation-less and that two-body scattering 
should be negligible. The problem then being in which limit NBS, based on 
partide dynamics, are able to reproduce the two above conditions [7,18]. In 
this context one has to consider the issue of the physical role of partide fluc-
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tuations in the dynamics of NBS. In fact, in the discretization of a continuous 
density field one faces two important limitations corresponding to the new 
length scales which re introduced. One the one hand a relatively small num
ber of partides are used. This introduces a mass scale which is the mass of 
these partides. In typical cosmologica! NBS, this mass is of the order of a 
galaxy and hence many orders of magnitude larger than the microscopic mass 
of a CDM partide. Furthermore, it introduces a new length scale given by 
the average distance between nearest neighbor partides. On the other hand 
one must regularize the gravitational force at small scales in order to avoid 
numerica! problems and typical small scale effects due to the discrete nature 
of the partides: given that the smoothening length is typically smaller than 
the initial inter-partide separation, it is not evident that one is effectively 
reproducing a dynamics where partides play the role of collision-less fluid 
elements. It is in this sense that one talks about the role of discreteness in 
NBS: that strong scattering between nearby partides are produced by the 
discretization and they should be considered artificial and spurious with re
spect to the dynamical evolution of a self-gravitating fluid. This point has 
been considered by many authors and they all show that discreteness has 
some influence on the formation of the structures [19]. Indeed, discreteness 
may play an important role in the early times formation of non-linear struc
tures. How discrete effects are then "exported" toward large scales, if they 
are at all, is then an important but difficult problem to be understood. In 
other words the problem is that of understanding whether large non-linear 
structures, which at late times contain many partides, are produced solely 
by collision-less fluid dynamics, or whether the partide collisional processes 
are important also in the long-term, or whether they are made by a mix of 
these two effects. 

For example in [8] we have presented an analysis of different sets of grav
itational NBS all describing the dynamics of discrete partides with a small 
initial velocity dispersion. They encompass very different initial partide con
figurations, different numerica! algorithms for the computation of the force, 
with or without the space expansion of cosmologica! models. Despite these 
differences we find in all cases that the non-linear dustering which results 
is essentially the same, with a well-defined simple power-law behavior in the 
conditiona! density in the range from a few times the lower cut-off in the 
gravitational force to the scale at which fluctuations are of order one. We 
have argued, presenting quantitative evidence, that this apparently universal 
behavior can be understood by the domination of the small scale contribution 
to the gravitational force, coming initially from nearest neighbor partides. 
A more quantitative description of this dynamics is evidently needed, with 
the principal goal of understanding the specific value observed of the expo
nent. In the cosmologicalliterature (see e.g. [10]) the idea is widely dispersed 
that the exponents in non-linear dustering are related to that of the initial 
PS of the small fluctuations in the CDM fluid, and even that the non-linear 
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two-point correlation can be considered an analytic function of the initial two
point correlations. The models used to explain the behavior in the non-linear 
regime usually involve both the expansion of the Universe, and a description 
of the clustering in terms of the evolution of a continuous fluid. We have 
argued that the exponent is universal in a very wide sense, being common 
to the non-linear clustering observed in the non-expanding case. It would 
appear that the framework for understanding the non-linear clustering must 
be one in which discreteness (and hence intrinsically non-analytical behavior 
of the density field) is central, and that the simple context of non-expanding 
models should be sufficient to elucidate the essential physics. 

5 Conclusion 

There are then some basic questions which remain unanswered: does grav
itational dynamics give rise to fractal clustering ? And, in case, from what 
initial conditions ? We believe there is much unexplored space for a statistica! 
physics approach to the problem of gravitational clustering, which should be 
able to shed light on the more general characteristics of gravitational clus
tering. 
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Local Scale Invariance in Ageing Phenomena 
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Abstract. Many materials quenched into their ordered phase undergo ageing and 
they show dynamical scaling. For any given dynamical exponent z, this can be ex
tended to a new form of local scale invariance which acts as a dynamical symmetry. 
The scaling functions of the two-time correlation and response functions of ferro
magnets with a non-conserved order parameter are determined. These results are 
in agreement with analytical and numerica! studies of various models, especially 
the kinetic Glauber-lsing model in 2 and 3 dimensions. 

1 Introduction 

Ageing in its most general sense refers to the change of material properties 
as a function of time. In particular, physical ageing occurs when the under
lying microscopic processes are reversible while on the other hand, biologica! 
systems age because of irreversible chemical reactions going on within them. 
Historically, ageing phenomena were first observed in glassy systems, see [1], 
but it is of interest to study them in systems without disorder. These should 
be conceptually simpler and therefore allow for a better understanding. In
sights gained this way may become useful for a later study of glassy systems. 

2 Phenomenology of Ageing 

In describing the phenomenology of ageing system, we shall refer throughout 
to simple ferromagnets, see [2,3,4,5] for reviews. We consider systems which 
undergo a second-order equilibrium phase transition at a critical tempera
ture Te > O and we shall assume throughout that the dynamics admits no 
macroscopic conservation law. Initially, the system is prepared in some initial 
state ( typically one considers an initial temperature 'Ii ni = oo). The system 
is brought out of equilibrium by quenching it to a final temperature T :::; Te. 
Then T is fixed and the system's temporal evolution is studied. It turns out 
that the relaxati ou back to global equilibrium is very slow ( e.g. algebraic in 
time) with a formally infinite relaxation time for all T:::; Te. 

Let r/J( t, r) denote the time- and space-dependent order parameter and 
consider the two-time correlation and (linear) response functions 

o(cp(t, r)) 1 C(t,s;r) = (cp(t,r)cp(s,O)) , R(t,s;r) = oh(s,O) h=O 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 389-400 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 

(1) 
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Fig. 1. Two-time autocorrelator in the 2D Glauber-Ising model, with temperature 
T = 1.5 = 0.66Tc on a 6002 lattice and a disordered initial state 

where h is the magnetic field conjugate to <P and space-translation invari
ance was already implicitly assumed. The autocorrelation and autoreponse 
functions are given by C(t,s) = C(t,s;O) and R(t,s) = R(t,s;O) where t is 
referred to as observation time and s is called the waiting time. 

In Fig. 1 we show the autocorrelator C(t, s) of the 2D kinetic lsing model 
with Glauber dynamics after a quench to the final temperature T = 1.5. In 
the left panel, the dependence of C( t, s) on the time difference T = t - s 
is shown. Clearly, the autocorrelator depends on both t and s. For large 
values of s and T ;S s, the values of C(t, s) reach a quasistationary value 
Cqs ( T) ~ M:;q, where Meq is the equilibrium magnetization. In the regime 
T :2:, s one observes an algebraic decay of C(t, s ). Qualitatively similar behav
ior is known from glassy systems and the simultaneous dependence of C(t, s) 
and/or R(t, s) on both t and sis the formal definition of ageing behaviour. 
The strong dependence of C(t, s) on the waiting time (which expresses the 
sensibility of the system's properties on its entire history) seems at first sight 
to lead to irreproducible data and hence to prevent a theoretical understand
ing of the ageing phenomenon. Remarkably, Struik [1] observed in polymeric 
glasses submitted to mechanical stress that the linear responses of quite dis
tinct materials could be mapped onto a single and universal master curve. 
We illustrate this here in the ferromagnetic Glauber-Ising model through the 
data collapse in the right panel of Fig. 1. Remarkably, a dynamical scaling 
holds although the equilibrium state need not be scale-invariant. 

On a more microscopic level, correlated domains of a linear size L(t) form. 
These are ordered if T < Te but do contain internallong-range fl.uctuations 
at criticality. In the first case, the system undergoes phase-ordering kinetics 
and in the second non-equilibrium critical dynamics . For sufficiently large 
times, the domain size scales with time as L(t) "' t1fz where z is the dy
namical exponent. The slow relaxation to global equilibrium ( although local 
equilibrium is rapidly achieved) comes about since for T < Te there are at 
least two distinct and competing equilibrium states. These states merge at 
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Table 1. Values of the non-equilibrium exponents a, b and z for non-conserved 
ferromagnets with Te >O. The non-trivial critical-point value Zc is model-dependent 

T=Tc 

T<Tc 

a 

(d-2+TJ)/z 

(d-2+TJ)/z 

1/z 

b 

(d-2+TJ)/z 

o 
o 

z 

Zc 

2 

2 

Class 

L 

L 

s 

T = Te. On each site r the local environment selects the local equilibrium 
state. 

As suggested from Fig. 1, one expects a scaling regime to occur when 

t >> Tmiero , 8 >> Tmicro , t- 8 >> Tmicro (2) 

where Tmicro is some 'microscopic' time scale. We shall see later how important 
the third condition in (2) is. If the conditions (2) hold, one expects [2,4] 

C(t,8) = 8-bfc(t/8) 
R(t, 8) = 8-l-a /R(t/8) 

fc(Y) rv Y->.c/z Y----+ 00 

fR(Y) rv y->.R/z y ----t 00 

(3a) 

(3b) 

These scaling forms should hold for both T < Te and T = Te although 
the values of the exponents will in general be different in these two cases. 
Here Ac and AR are the autocorrelation [6] and autoresponse [7] exponents, 
respectively. They are independent of the equilibrium exponents and of z [8]. 
It was taken for granted since a long time that Ac = AR but examples to the 
contrary have recently been found for spatiallong-range correlations in the 
initial data [7] and in the random-phase sine-Gordon model [9]. If 7lni = oo, 
the inequality Ac = AR ~ d/2 holds [10]. 

The values of the non-equilibrium exponents a and b apparently depend 
on properties of the equilibrium system as follows [11] and are listed in 
Tab. 1, together with those of z. We restrict to non-conserved ferromag
netic systems with Te > O. If the equilibrium order parameter correlator 
Ceq(r) rv exp( -Iri/~) with a finite~' the system is said tobe of clas8 S and 
if Ceq(r) rv lrl-(d-2+17), it is said tobe of clas8 L. At criticality, a system is 
always in class L, but if T <Te, systems such as the Glauber-Ising model are 
in class S, whereas the kinetic spherical model is in class L. For class S, the 
value of a comes from the well-accepted idea [12,3] that the time-dependence 
of macroscopic averages comes from the motion of the domain walls. For class 
L, it follows from a hyperscaling argument [13]. 

Having fixed the values of the critica! exponents, we can state our main 
question: what can be said on the form of the universal scaling functions 
fc(y), !R(Y) in a general, model-independent way? 
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3 Local Scale Invariance 

Our starting point is the rich evidence, accumulated through many decades 

and reviewed in [2], in cavour of dynamical scale invariance in ageing phe
nomena. The order parameter field cp = cp( t, r) scales 

(4) 

where b is a constant rescaling factor. We now ask whether eq. (4) can 

be sensibly generalized to general space-time dependent rescaling b = 

b(t, r) [14,15,16]. This ansatz can be motivated as follows. 

Example 1. Consider an equilibrium critical point in (1 + !)-dimensional 

space-time. Then z = 1 and let w = t+ir and w =t-ir. Any angle-preserving 

space-time transformation is conformal and is given by the analytic trans
formations w r---+ f(w), w r---+ /(w). A well-known result from field theory 
states [17] that for short-ranged interactions, there is a Ward identity such 
that invariance under space- and time-translations, rotations and dilatations 

implies conformal invariance. Furthermore, basic quantities as the order pa
rameter are primary under the conformal group and transform as cp(w,w) r---+ 

(f'(w)/'(w)Y",;2cp(f(w)/(w)) [18]. Hence n-point correlation functions and 
the values of the exponents X<P can be found exactly from conformal sym

metry, see e.g. [17,19] for introductions. Here we merely need the projective 

conformal transformations f ( w) = ( aw + {3) / ('yw + 8) with a8 - !3! = 1. 

Fields which transform covariantly under those are called quasiprimary [18]. 
The associated infinitesimal transformations are fn = -wn+law, n E { ±1, 0}, 

and satisfy the Lie algebra [Rn,Rn'] = (n- n')Rn+n'· 

Example 2. Let z = 2 and consider d space dimensions. The Schrădinger 
group Sch( d) is defined by [20] 

t r---+ at + {3 r r---+ Rr + vt + a . a8 _ {3 = 1 
,t+8' ,t+8 ' 'Y 

(5) 

where RE SO(d), a, vE JRd and a, {3, /, 8 E R It is well-known that Sch(d) 
is the maximal kinematic group of the free Schrodinger equation S'lj; = O with 

S = 2mi8t- a; [20] (that is, it maps any solution of S'lj; =O to another solu

tion). There are many Schrodinger-invariant systems, e.g. non-relativistic free 
fields [21] or the Euler equations of fluid dynamics [22]. As in the conforma! 

case, for local theories there is a Ward identity such that [23] 

space translation invariance } 
scale invariance with z = 2 ===} Schrodinger invariance 
Galilei invariance 

(6) 

We point out that Galilei invariance has to be required and for applications 

to ageing we note that time-translation invariance is not needed. Indeed, a 

non-trivial Galilei invariance is only possible for a complex wave function 'lj;. 
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In applications to ageing, we shall identify below the 'complex conjugate' 
of the order parameter r/J* = J; with the response field of non-equilibrium 
field theory [23]. We denote the Lie algebra of Sch(d) by scbd· Specifically, 
scb1 = { X±1,o, Y±1;2, Mo} with the non-vanishing commutation relations 

[Xn,Xn 1 ] = 

(n- n')Xn+n', [Xn, Ym] = (~- m) Yn+m, [Y1;2, Y-1/2] = Mo (7) 

where n, n' E { ±1, O} and m E { ±1/2}. 
Example 3. For a dynamical exponent z -/=- 2, we construct infinitesimal 
generators of local scale transformations from the following requirements [16] 
(for simplicity, set d = 1): (a) 'fransformations in time are t f---7 ( at + ;3) / ('Yt + 
o) with ao- ;3'/ = 1. (b) The generator for time-translations is X-1 = -8t 
and for dilatations Xo = -t8t-z-1r8r-x/ z, where x is the scaling dimension 
of the fields r/J, J; on which the genera tors act. ( c) Space-translation invariance 
is required, with generator -or. Starting from these conditions, we can show 
by explicit construction that there exist generators Xn, n E { ±1, 0}, and Ym, 
m = -1/z, 1-1/z, ... such that 

(8) 

For generic values of z, it is sufficient to specify the 'special' generator [16] 

x1 = -t28t- Ntror- N xt- O:r28{! - 1 - jjr2a;(N-1)/N- ;ya;(N-1)/N r 2(9) 

from which all other generators can be recovered and where we wrote z = 2/N 
and 0:, jj, ;y are free constants (further non-generic solutions exist for N = 1 
and N = 2). For z = 2 we recover the Schrodinger Lie algebra scb 1 . Now, the 
condition [X1 , YN;2] =O is only satisfied if either (I) jj = ;y =O which we call 
type I or else (II) 0: =O which we call type II [16]. 

Definition: If a system is invariant under the generators of either type I or 
type II it is said to be locally scale-invariant of type I or type II, respectively. 

Local scale invariance of type I can be used to describe strongly 
anisotropic equilibrium critical points. The application to Lifshitz points 
in 3D magnets with competing interactions is discussed in [24,16]. The 
generators of type II are suitable for applications to ageing phenomena 
and will be studied here. First, we note that the generators Xn, Ym form 
a kinematic symmetry of the linear differential equation S'ljJ = O where 
S = -z2 (jj + 1)8t +a: [16]. Recently, ~ystems of non-linear equations invari
ant under these generators with 0: = ;3 = ;y = O but extended to an infinite
dimensional symmetry t f---7 f(t) have been found [25]. Second, we consider 
the consequences for the scaling form of the response function R( t, s; r). To 
do this, we recall that in the context of Martin-Siggia-Rose theory (see [26]) 
a response function R(t, s) = (rjJ(t)J;(s)) may be viewed as a correlator. If 



394 Malte Henkel 

both rjJ and rjJ transform as quasiprimaries, the hypothesis of covariance of 
the autoresponse function leads to the two conditions X 0R = X 1R =O. Of 
course, ageing systems cannot be invariant under time-translations. From the 
explicit form of the generators given above these equations are easily solved 
and the result can be compared with the expected asymptotic behavior (3). 
This leads to the general result [27,16] 

( t) 1+a->.R/Z 
R(t, s) = ro8(t- s) ~ (t- s)-1-a (10) 

where ro is a normalization constant and the causality condition t > s 
is explicitly included. Furthermore, the space-time response is given by 
R(t, s; r) = R(t, s)q, (r(t- s)-1/z) where q,(u) solves the equation [16] 

[au+ z (13 + 1) ua~-z + 2z(2- z);ya~-z] q,(u) =o (11) 

In the special case z = 2, this reduces to [14] 

( M r 2 ) R(t,s;r) = R(t,s)exp ----
2 t- s 

(12) 

where M = {3 + ;y is constant. 
We point out that the derivation of the space-time response needs the 

assumption of Galilei invariance (suitably generalized if z =/= 2). In turn, the 
confirmation of the form (12) is a given system undergoing ageing provides 
evidence in Cavour of Galilei invariance in that system. We shall next describe 
tests of (10,12) in the Glauber-Ising model in d ~ 2 dimensions before we 
return to a fuller discussion of the physical origins of local scale invariance. 

4 Numerica! Test in the Glauber-Ising Model 

We wish to test the predictions (10,12) of local scale invariance in the kinetic 
Glauber-Ising model, defined by the Hamiltonian 1i = - L:(i,j) aiaj where 
ai= ±1. Based on a master equation, we use the heat-bath stochastic rule 

ai(t + 1) = ±1 with probability ~ [1 ± tanh(hi(t)/T)] (13) 

with the local field hi(t) = l:n(i) an(t) and n(i) runs over the nearest neigh
bors of the site i. 

The response function is too noisy to be measured directly, therefore fol
lowing [28] one may add a quenched spatially random magnetic field ±h(o) be
tween the times t 1 and t2 and measure the integrated response M(t, h, t2) := 

h(o) ftt12 duR( t, u). Two schemes a widely used, namely the 'zero-field-cooling' 
(ZFC) scheme, where t1 = s and t2 = t and the 'thermoremanent' (TRM) 
scheme, where h =O and t2 = s. However, in both schemes it is not possible 
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Table 2. Values of the autoresponse exponent AR and of the parameters ro, r1 and 
M in the Glauber-Ising model for an infinite-temperature initial state 

d 

2 

3 

T 

1.5 

3 

1.26 

1.60 

ro 

1.76 ± 0.03 

0.10 ± 0.01 

-1.84 ± 0.03 

0.20 ± 0.01 

M 

4.08 ± 0.04 

4.22 ± 0.05 

to na'ively use the scaling form (3) and integrate in order to obtain M. This 
comes about since in both cases some of the conditions (2) for the validity 
of this scaling form are violated. Taking this fact into account leads to the 
following results [11,13]: (a) the thermoremanent magnetization 

p(t, s) := las du R(t, u) =ros-a fM(tj s) + r1s->.R/z 9M(tj s) (14) 

fM(Y) = Y->.R/z2pl (1 +a, AR -a; AR -a+ 1; ~) , 9M(Y) ~ y->.R/z 
z z y 

where ro,l are normalization constants. The first term is as expected from 
na'ive scaling. In practice, a and AR/ z are often quite close and the size of 
the correction term may well be notable forT< Te (at T =Te, a and AR/z 
are usually quite distinct); (b) the zero-field-cooled susceptibility 

(15) 

with a constant xo and some scaling function g. For systems of class S, we ha ve 
A= a-"'' where "'measures the width w(t) ""t"' of the domain walls [13]. 
In the Glauber-Ising model, one has "' = 1/4 in 2D and w(t) "" v1llT in 
3D [29], while "' = O for d > 3. Consequently, the term of order s-a coming 
from na'ive scaling is not even the dominant one in the long-time limit s ----+ oo 
and a simple phenomenological analysis of data of x( t, s) is likely to produce 
misleading results. For systems of class L, A= O. 

Indeed, based on high-quality numerica! MC data for x(t, s) in the 2D 
Glauber-Ising model and performing a straightforward scaling analysis ac
cording to x(t, s) rv s-a but without taking the third condition (2) for the 
validity of scaling into account, it had been claimed that a = 1/4 in that 

? 
model [30]. However, that analysis is based on the identification A ~ a 
which cannot be maintained. Rather, for the 2D Glauber-Ising model, one 
has a= 1/2 and "'= 1/4, reproducing A= 1/4 in agreement with the MC 
data. 

After these preparations, we can now present numerica! Monte Carlo 
(MC) data and compare them with the predictions (10,12). We consider the 
thermoremanent magnetization p(t, s) and subtract off the leading finite-time 
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Fig. 2. lntegrated space-time response of the 2D Glauber-Ising model. After [31] 

correction according to (14). For T < Te this leads to the parameter values 

collected in Tab. 2, see [31] for details. Then the MC data both at T = Te 
and forT< Te for p(t, s) are in full agreement with (14) [27,31], in both 2D 
and 3D. Here we present a direct test of Galilei invariance by considering the 

space-time integrated response 

dp(t s· p,) r {,fiiS dn' =T la du la drrd- 1R(t,u;r)=rasdf2-ap(2l(tjs,p,) (16) 

with an explicitly known expression for p(2 ) following from (12) and the 
leading finite-time correction is already subtracted off [31]. Since all non
universal parameters were determined before and are listed in Tab. 2, this 
comparison between simulation and local scale invariance is parameter-free. 
The result in shown in Fig. 2 in 2D and we find a perfect agreement. A similar 
results holds in 3D [31]. 

This direct evidence in cavour of Galilei invariance in the phase-ordering 

kinetics of the Glauber-Ising model is all the more remarkable since the zero

temperature time-dependent Ginzburg-Landau equation (TDGL), which is 

usually thought to describe the same system (e.g. [2]), does not have this 

symmetry. Indeed a recent second-order result for R(t, s) does not agree with 

(10) [32] (similar corrections also arise at T = Te [33]). On the other hand, 

Ac= 1 from the exact solution of the 1D Glauber-Ising modelat T =O [4], 
while Ac~ 0.6006 ... in the 1D TDGL [34], implying that these two models 

belong to distinct universality classes. 
Confirmations of (10,12) in exactly solvable models are reviewed in [16]. 
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5 Influence of Noise 

We now wish to review the present state of theoretical arguments [23,35] in 
order to understand from where the recent numerical evidence in cavour of a 
larger dynamical symmetry than mere scale invariance in ageing phenomena 
might come from. We shall do this here for phase-ordering kinetics. Then z = 
2 and we have to consider the Schrodinger group and Schrodinger-invariant 
systems. For simplicity, we often set d = 1. From the following discussion, 
the importance of Galilei invariance will become clear, see also (6). 

A) Consider the free Schrodinger equation (2M8t- a'?;)r/J =O where M = im 
is fixed. While an element of the Schrodinger group acts projectively (i.e. up 
to a known companion function [20]) on the wave function r/J, we can go over to 
a true representation by treating M as an additional variable. Following [36], 
we define a new coordinate ( and a new wave function 1/J by 

cp(t,r) = ~ { d(e~iM('I/J((,t,r) 
V 21r JIR 

(17) 

We denote time t as the zeroth coordinate and ( as coordinate number -1. 
We inquire about the maximal kinematic group in this case [23]. Now, 

the projective phase factors can be absorbed into certain translations of the 
variable ( [23]. Furthermore, the free Schrodinger equation becomes 

(18) 

In order to find the maximal kinematic symmetry of this equation, we recall 
that the three-dimensional Klein-Gordon equation L;~=~l af.lalllJi(~) =O has 
the 3D conformal algebra conh ~ so(4, 1) as maximal kinematic symmetry. 
By making the following change of variables 

(19) 

and setting 1/J((, t, r) = lJi(~), the 3D Klein-Gordon equation reduces to (18). 
Therefore, for variable masses M, the maximal kinematic symmetry alge
bra of the free Schrodinger equation in d dimensions is isomorphic to the 
conformal algebra confd+2 and we have the inclusion of the complexified Lie 
algebras (scbd)c c ( confd+2)c [23,37]. 

B) The Galilei invariance of the free Schrodinger equation requires the exis
tence of a formal 'complex conjugate' r/J* of the order parameter r/J. On the 
other hand, a common starting point in the description of ageing phenomena 
is a Langevin equation which may be turned into a field theory using the 
Martin-Siggia-RosejMSR) formalism [26,~7] and which involves besides rjJ 
the response field r/J. If we identify r/J* = rjJ and use (17) together with the 
assumption that 1/J is real to define the complex conjugate, then the causality 
condition that 

R(t, s; r) = (rjJ(t, r)~(s, O))= (rjJ(t, r)rjJ*(s, O)) (20) 
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vanishes for t < s, follows naturally (and similarly for three-point response 
functions) [23]. Therefore, the calculation of response and of correlation func
tions from a dynamical symmetry should be done in the same way. 

C) So far, we have concentrated exclusively in applications of local scale 
invariance to finding the form of response functions while the determination of 
correlation functions was not yet addressed. We shall do so now and consider 
the Langevin equation (with v-1 = 2M) [35] 

6H 
8t!/J = -D 61/J - Dv(t)!jy + TJ (21) 

where H is the usual Ginzburg-Landau functional, v(t) is a time-dependent 
Lagrange multiplier which will be chosen to produce the constraint C(t, t) = 1 
and TJ is an uncorrelated Gaussian noise describing the coupling to a heat 
bath such that (ry) =O and (ry(t,r)ry(t',r')) = 2DT6(t-t')6(r-r'). Another 
source of noise comes from the initial conditions and we shall always use an 
uncorrelated initial state such that 

C(O,O;r) = (1/J(O,r)I/J(O,O)) = ao6(r) (22) 

where ao is a constant. 
The MSR action of (21) reads S[I/J, J;'] = 80 [1/J, J;'] + Sb[!/J, J;'] where 

~ J ~(81/J 6H ) So[!/J, 1/J] = dtdr ljJ at + D 61/J + Dv(t)!jy (23a) 

Sb[!/J,J;'] =-DT jdtdr;f;(t,r)2 - ~o jdrJ;'(O,r)2 (23b) 

and we used (22), see [32]. Here So describes the noiseless part of the action 
while the thermal and the initial noise are contained in Sb. Finally, the po
tential v(t) can be absorbed into a gauge transformation; for example if ~jy(o) 
is a solution of the free Schrodinger equation, then ljJ = !jy(o) k(t) solves the 
Schrodinger equation with the potential v(t) and where 

k(t):=exp(-D Jtduv(u)) (24) 

The realization of the Schrodinger algebra with v(t) #-O is easily found [35]. 
We now assume in addition to dynamical scaling that H is such that at 

temperature T =O, the theory is Galilei invariant [35]. This looks physically 
reasonable and we now explore some consequences of this hypothesis. We 
denote by (·)o an average carried out using only the noiseless part So of the 

action. The Bargman superselection rules state that (1/J · · ·1/J J; · · · J;')o = O if 
'-y-1'-y-1 

n m 

n #- m. First, the response function is 

R(t,s;r) = (1/J(t,r)J;'(s,O)) = (1/J(t,r)J;'(s,O)exp ( -Sb[I/J,J;'J) \ 

= (1/J(t,r)J;'(s,O)\ =: Ro(t,s;r) (25) 
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where in the last line the exponential was expanded and the Bargman supers
election rule was used. Here Ro is the noiseless response and the form (10,12) 
of Schrodinger invariance is recovered if v(t) = (2M)(1 +a- AR/2)r 1 [35]. 
In other words, under the stated hypothesis, the response function is inde
pendent of the noises. This is certainly in agreement with the explicit model 
calculations reviewed in section 3. 

Second, we now obtain the autocorrelation function. As before [35] 

C(t,s) = (<P(t,r)</J(s,r)exp ( -Sb[</J,~J) ) 0 

_ J (3) ( . ) ao j (3) ( . R) -DT dudRR0 t,s,u,R + 2 dRR0 t,s,O, (26) 

where R63)(t,s,u;R) = (<jJ(t,y)<jJ(s,y)~(u,R+y)2)o. In contrast with the 
response function, the autocorrelation function contains only noisy terms and 
in fact vanishes in the absence of noise. By hypothesis, Schrodinger invariance 
holds for the noiseless theory and the three-point function R63) is fixed up to 
a scaling function of a single variable [14,35]. 

Working out the asymptotic behavior of C(t, s) for y = tj s ____, oo accord
ing to (3) and comparing with the response function (25), we find that for 
any coarsening system with a disordered initial state {22) and whose noiseless 
part is Schrădinger-invariant, the relation Ac =AR holds true [35]. For the 
first time a general sufficient criterion for this exponent relation is found. 

The autocorrelator scaling function becomes for phase-ordering 

(27) 

but the scaling function .P( w) is left undetermined by Schrodinger invariance. 
If in addition we require that C(t, s) should be non-singular at t = s, the 
asymptotic behavior .P( w) rv w-Ac for w ----) 00 follows. Provided that form 
should hold true for all values of w, we would obtain approximately 

( 
(y + 1)2) ->-.c/2 

fc(y) ~ fo 4Y (28) 

Indeed, this is found to be satisfied for several ageing spin systems with an 
underlying free-field theory [35]. On the other hand, (28) does not hold true 
in the Glauber-Ising model. Work is presently being carried out in order to 
describe fc(y) in this model and will be reported elsewhere [38]. 
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Abstract. A summary of results is presented from experiments in granular sys
tems, which are excited by vertical and/or horizontal vibrations. The transitions 
between different dynamic states depend on internal properties of the granular 
system like the density of particles as well as external parameters of the driving 
shakers. Characteristic for granular systems are counterintuitive phenomena like 
the crystallization by increasing the vibration amplitude and thereby the energy 
input, or the rise of large particles in asea of smaller ones (Brazil-nut effect). For 
horizontal shaking of a binary system the demixing of small and large particles 
is found to occur at the same critical partide density as the liquid-solid transi
tion, which leads to the conclusion that both phenomena, segregation and phase 
transition, are closely related. 

1 Introduction 

An accumulation of macroscopic grains, set in motion by an externa! driving 
force, can show a surprising behavior. A peculiar phenomenon- called segre
gation - occurs as soon as heterogeneous particles are implied, in geophysical 
rock avalanches as well as in processed powders in the food or chemical in
dustry [1,2]. This demixing of grains, which differ in size, density, or surface 
properties, has been intensively studied since the 1990s in laboratory exper
iments, e.g. in rotating drums [3] and under vertical [4] or, more recently, 
horizontallinear [5] excitation. Another phenomenon frequently encountered 
when handling granular material is the transition from a disordered phase 
to a more organized state, when the density of grains is increased beyond 
a critica! value. This can be observed, for instance, in monodisperse particles 
under vertical vibration without gravity [6] or under horizontal translational 
excitation [7]. 

In this brief review we report on experimental investigations of both phase 
transitions and segregation phenomena in granular systems, which are agi
tated by three different vibration exciters. When the particles are externally 
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CCD-Camera 

Fig. 1. Sketchy representation of the 
experimental device for the horizon
tal circular vibration of a monolayer of 
glass beads. The diameter of the con
tainer is 29 cm. The bottom glass plate 
is coated with an electrically conduct
ing indium-tin oxide layer to suppress 
static electricity. From [8] 

forced to perform stochastic movements a 'granular temperature' can be de
fined as mean kinetic energy in the center-of-mass system. For describing 
the physical properties of this ensemble one can ask - in analogy to thermo
dynamic phase transitions: (i) Are there critica! temperatures at which the 
interna! structure undergoes qualitative changes? (ii) Which order parameters 
characterize the dynamics of the transition? (iii) What are the consequences 
for granular mixtures? 

2 Horizontal Circular Vibration 

Here we present a model system, consisting of two species of glass beads 
with different size rolling in a horizontal shaker, where both phenomena, 
segregation and phase transition, are found to be closely related since they 
occur at about the same granular density [8]. 

A sketch of our experimental device is shown in Fig. 1. The particles in 
the dish are excited in a horizontal circular vibration, i.e. a circular movement 
of the entire platform due to the superposition of two sinusoidal vibrations 
in perpendicular directions. The frequency f of the table motion can be 
tuned from 0.5 to 2.0Hz, with a preset amplitude A = ~ · 2.54cm, where 
n = 2, ... , 8. The granular system is composed of a various number, N , 
of spheres with diameters d = 0.4 or 1.0 cm. To obtain a size-independent 
control parameter the filling fraction f..l is defined as the total cross-sectional 
area N · 1r (d/2) 2 of all spheres divided by the surface 1r (D/2) 2 of the cell 
with diameter D = 29 cm. During the motion, the positions of all parti des 
are captured with a charge-coupled-device (CCD) camera fixed to the moving 
table. 
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(b) 

(d) 

.. -. 

Fig. 2. (a) lmage of a monolayer of 
410 spheres (filling fraction p, = 0.49) 
rolling on a table shaken with an am
plitude A = 2.22 cm and a frequency 
f = 1.67 Hz. (b) Contour plot of the 
corresponding 2D power spectrum. ( c) 
Image of a monolayer of 580 spheres 
(p, = 0.69) under the same excita
tion, and (d) its 2D power spectrum. 
The snapshots are taken in a square 
of 15 cm at the center of the cell 

During the experiments we noticed global changes in the dynamics of 
the system while crossing a critical threshold of the filling fraction f.l· In 
particular, the spheres became arranged in regular, triangular patches. To 
study this phenomenon, a monolayer of monodisperse glass spheres is placed 
inside the dish. After an early stage, during which the system looses all traces 
of the arbitrary initial configuration, an image is taken. To underline the 
developed structured state a 2D Fourier transformation (FFT) is performed. 
Results of these measurements are shown in Fig. 2, for low and high filling 
fractions of spheres. At low density, the configuration of grains does not 
show any structures. Its 2D power spectrum displays a continuous intensity 
distribution within a circle of radius kct = 2Ir / d. In contrast , at high density, 
the small spheres arrange in a triangular lattice. In the 2D power spectrum 
six peaks appear at a wave number ko = 27r / f d, evenly spaced by an angle 
of Ir/3. 

The dynamics of the particles is obviously different in these two regimes. 
At low density each partide is free to follow its own trajectory until it collides 
with its neighbor, like in a fluid. On the other hand, at high density, the 
particles are forced into a collective motion inside a 2D crystal. The crossover 
between these two regimes is reminiscent of a liquid-solid transition. 

To specify the transition point, a characteristic order parameter is ex
tracted from the power spectra. The spectral intensity is integrated radially 
in an annulus 0.98 ko < k < 1.02 ko around the expected peaks. The resulting 
averaged intensity defines a function of the azimuthal angle rp. In the struc
tured state this function is supposed to present six equidistant peaks, see 
inset of Fig. 3. To obtain a single characteristic number, which quantifies the 
order of the structured state, the angular space [O, 2Ir] is subdivided into six 
equal parts. The intensities in each interval are summed up yielding a singly 
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Fig. 3. Normalized intensity In of the power spectrum for J-t = 0.49 (N = 410) 
and J-t = 0.69 (N = 580), respectively. The absolute maxima In,max are extracted 
to obtain the order parameter. The inset shows the fui! range of intensities within 
rings of same width around the centers of the 2D power spectra 

peaked function I( <p) in the reduced angular range <p E [0, 1r / 3] . Dividing 
I ( <p) by its arithmetic mean yields a normalized intensity 

from which an order parameter 

a= In,max - 1 

. 7r 
i.pj = z . -. -- ' 

3Zmax 
i max = 12, 

is derived. The open circles in Fig. 3 show that at a low density of spheres, 
where no coherent structure exists, no peak survives this analytic procedure 
(In,max = 1.2), whereas at a high density a pronounced peak remains (solid 
circles in Fig. 3). Its height In,max = 4.0 reflects the degree of symmetry 
established in the triangular latt ice of the particles. 

The values of a versus the filling fraction f.L are shown in Fig. 4 for the 
driving conditions A = 2.22 cm and f = 1.67 Hz. A liquid-solid like transition 
can be observed around a critical filling fraction f.Lc, ls· 

For the segregation experiments, a binary mixture of glass beads con
sisting of 19 large particles of diameter dt = 1.0 cm embedded in a variable 
number of small spheres with diameter d5 = 0.4 cm are prepared. Initially 
the large spheres are placed on a regular triangular lattice with 3 cm spacing 
between the centers of two nearest neighbors. This distance Lnn ( t), averaged 
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Fig. 4. Evolution of the order parameter a with the filling fraction p,. The critical 
point P,c,Is = 0.57 ± 0.01 is found from the intersection of a linear fit of the data 
with 1.5 < a < 3.0 with the mean level of the precritical data 

over all the 19 large spheres, is measured in real time [9]. For a clear charac
terization of the segregation the mean value of the distance between nearest 
neighbors in the asymptotic regime, L00 , is measured as a function of the 
filling fraction p,. Here, a transition between a non-segregated state at low 
density and a segregated state at high density can be defined. 

Since both transitions depend on the shaker amplitude we explored this 
dependence further. Fig. 5 shows the resulting phase diagram of the critical 
filling fractions J.lc,seg and J.lc,Js, respectively, vs. shaker amplitude A. These 
critical filling fractions seem to be independent on the driving frequency but 
decrease with increasing shaker amplitude. The regime where segregation 
occurs is always slightly above the liquid-solid transition line. This suggests 
that the granular phase transition is a precondition for segregation. 

The transition is in the regime from 0.55 to O. 75 and depends on the 
amplitude of the driving shaker in a counterintuitive way: the liquid-solid 
transition line can be crossed by increasing the amplitude and thereby the 
energy input. A similar phenomenon was coined 'freezing by heating' in the 
context of driven mesoscopic systems [10]. 

We offer the following thoughts to elucidate the connection between the 
segregation in the binary mixture and the phase transition in the monodis
perse layer of spheres. It seems that the granular material does not stay uni
formly distributed but chooses the configuration which minimizes the energy 
input for a given number of particles and excitation parameters, in order to 
reduce the amount of energy to be dissipated. For J.l :S J.lc all particles move 
randomly with a uniform distribution, i.e., they prefer not to collide with 
the lateral wall. Indeed at low densities only few particle-wall collisions can 
be observed. We have measured that, in this case, large and small particles 
roll inside the dish in almost the same fashion. No segregation occurs. On 
the other hand, if the filling fraction exceeds J.lc, a boundary-hitting regime 
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begins. This change can be seen and even heard in the experiment. In this 
regime the granules are continuously hit by the lateral wall. This process 
tends to decrease the extension of the monolayer which organizes itself in 
a more and more condensed state, leading to a triangular lattice, when the 
excitation is increased even further. Following the ideas of Edwards [11], this 
is also the reason why segregation occurs: beyond the critical filling fraction 
the collisions with the lateral wall become the dominant driving mechanism. 
The granular material is continuously compressed by the collisions with the 
lateral wall and therefore tends to increase its compactness by organizing 
itself in a triangular lattice. Since the larger particles disturb this ordering 
process the system pushes these intruders into the central region of the dish 
thereby reducing the number of holes and defects [12,13]. 
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Fig. 5. Phase diagram of the critica! filling fraction J1c vs. shaker amplitude A 
showing the regime J1 > /1c,seg (squares), where segregation occurs. The liquid-solid 
transition line J1 > /1c,ls (circles) is obtained from the normalized Fourier intensity 
data for two different partide sizes. Data partially taken from [8] 
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Fig. 6. Sketchy representation of the experimental device for the vertical vibration 
of a binary mixture of spheres. The diameter of the container is 9.4 cm 
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Table 1. Densities and diameters of the spherical particles used in the experiments. 
Data as used in [25] 

Material p(gcm- 3 ) d (mm) 

Wood 0.8 8 12 
Synthetic resin 1.1 20 
Polyurethane 1.2 10 16 
Polypropylene 1.5 10 15 20 
Glass 2.5 4 6 8 10 16 20 22 
Aluminum 2.6 2 6 
Steel 7.7 2 4 6 10 
Bronze 8.5 10 

We condude that the main mechanism for size segregation in our binary 
system is the compression force exerted by the lateral boundary and mediated 
by the developing lattice of the smaller spheres. 

3 Vertical Vibration 

As demonstrated in the previous section, granular media consisting of 
small and large partides tend to de-mix when shaken vigorously enough. 
The 'Brazil-nut effect' - if a partide mixture is shaken vertically, the 
larger partides will end up on top of the smaller ones, like the nuts in 
a muesli package - became the Drosophila melanogaster of granular media re
search [4,14,15,16,17]. Numerica! simulations could valida te the rise oflarger 
partides [18,19]. Proposed mechanisms are, for example, convective motion 
of the smaller particles, which drag the larger ones to the top [15], or the 
filling of voids by the small parti des, thereby lift ing the larger ones [4,18,19]. 
Contrary to these common observations Shinbrot [20], however, noticed that 
a large partide, depending on its density, could also sink to the bottom of the 
container. Recent theoretical investigations [21,22,23] explained that both ef
fects, the rise or descend of the larger partides, may occur. The latter case 
has become known as 'reverse Brazil-nut effect'. The borderline between both 
effects has been predicted by Hong, Quinn, and Luding [21] in a simple re
lation between the size dJ/ds and mass ratios mJ/ms of the large and small 
parti des. 

One approach to describe an externally driven granular medium is to 
consider the individual partides as hard spheres. The driving could be - as 
in the case of the Brazil-nut effect - a vertical vibration of the container, 
which confines the granules. For strong driving, where all partides are in 
continuous motion, the ideas of the kinetic theory of gases can be applied. 
Then it is possible to define a granular temperature T in analogy to a gas, 
using the mean kinetic energy: 

1 '"' mi ( )) 2 • 1 '"' T cx N ~ 2 Vi - (V 'Wlth (V) = N ~Vi ' 
i i 

(1) 
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Fig. 7. Temporal evolution of the system. (a) Initially 8mm glass beads on top of 

15 mm polypropylene, which show the classical Brazil-nut effect. (b) 10 mm bronze 

spheres on 4 mm glass beads showing the reverse Brazil-nut effect. From [25] 

where N is the total number of partides, and mi and vi are the mass and 

the velocity of the i-th partide, respectively. Hong [24] calculated, on t he 
hasis of this model, a critica! granular temperature Te = mgdJ.-L/ J.-Lo, below 

which a system of monodisperse spheres condensates. This critica! tempera

ture depends on the diameter d of the partides and the initial filling height 

J.-L, measured in units of d. g denotes the gravitational acceleration and J.-Lo 

is a constant, which depends on the spatial dimension and the underlying 

packing structure [24] . For a binary partide mixture different critica! tem

peratures do exist, as pointed out by Hong et al. [21]. If a binary mixture of 

spheres is agitated by an externa! shaker, such that the granular temperature 

is in between the two critica! values, one type of partide condensates while 

the other remains fluidized. It depends on the size and mass of the partides, 
which partide species will condensate and therefore sink to the bottom of the 
container. Following Rosato et al. [18], Hong et al. daimed that the cross-over 

condition is given when the ratio of the critica} temperatures is equal to the 
volume ratio of the two partide species, which leads, in D dimensions, to the 

simple relation 

(2) 

lf, in 3D, the diameter ratio is Iar ger than the square root of the mass ratio, 

the partide mixture should show Brazil-nut effect and vice versa. 
The prediction of formula (2) was put to the test [25] by preparing an 

instable layering, followed by a controlled shaking of the container. Our ex
perimental device (see Fig. 6) operates at frequencies f between O and 100 Hz 
and normalized accelerations r = A(21r f) 2 / g up to 40, where A is the shak

ing amplitude and g the gravitational acceleration. The acceleration r is 

measured with an accelerometer attached to the base plate of the Perspex 
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Fig. 8. Phase space for partide properties. The plot shows the regimes where re
versed and dassical Brazil-nut effects occur depending on the partide properties. 
Each small symbol represents one of 178 experiments (data taken from [25]) . The 
solid line separating both areas is given by expression (2) . The large symbols in
dicate the prediction of 3D molecular-dynamics simulations performed by Hong et 
al. [21] with up to 3600 partides 

cylinder. The granular materials used were spherical particles with properties 
listed in Table 1. 

In order to check whether a binary mixture would show Brazil-nut behav
ior or its reverse, we prepared a presumed instable configuration, i.e., we put 
severallayers of the type, which were predicted by (2) to rise during shaking 
on the bottom of the Perspex vessel. On top of these we placed one or more 
layers of the second type. If the prediction was correct, we would observe that 
the partides on top started to move through the layers of the other partide 
type, ending up at the bottom of the vessel (see Fig. 7). On the other hand, 
if the prediction turned out to be wrong the initiallayering would be stable. 

Most experiments have shown dearly either the Brazil-nut effect 
(Fig. 7(a)) or the reverse form (Fig. 7(b)). For some partide combinations 
a mixed state was stable. An overview of the results of the experimental tests 
as well as numerica} simulations by Hong, Quinn, and Luding [21] together 
with their theoretical borderline are shown in Fig. 8. For 81% of the tested 
combinations (145 out of 178) the prediction of (2) was correct. The predic
tion failed when one partide type was made of aluminum or polyurethane. 
We assume that for these materials the condition of hard spheres, which is 
one of the main propositions in the theory was not met. We also noticed that, 
in the case of the reverse Brazil-nut effect, it is crucial to choose an appro
priate filling height. It turned out that the effect is completely destroyed, if 
the initially lower layer is too large. 
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Fig. 9. Behavior of an ensemble of monodisperse glass beads (diameter = 4mm) 
at fixed acceleration: (a) granular gas for subcritical filling, (b) crystalline block for 
supercritical filling 

We currently focus on experimental verifications of the premise of this 
segregation mechanism via condensation. If, at a fixed external driving, 
a monodisperse set of glass beads exceeds a critical number of particles 
a phase transition can be observed from a fluidized 'gas-like' state to a con
densed 'crystalline' state (see Fig. 9). Systematic studies of the dependence 
of the condensation temperature Te on the internal parameters ( number, size, 
and material density of the spheres) as well as the external conditions (am
plitude and frequency of the shaker) are promising [26]. 

4 Vertical Circular Vibration 

The combined action of a horizontal and vertical vibration of the support 
has been utilized already for a long time for the controlled transport of bulk 
cargoes in a whole variety of industrial processes [27,28,29]. Since the trans
port phenomena on these so-called 'vibratory conveyors' involve the nonlin
ear interaction of many-particle systems with complex behavior leading to 
self-organized spatiotemporal patterns, the investigation of their dynamical 
properties has become a challenging subject to physicists, too. 

In this final section we report on a conveyor system designed as a proto
type apparatus specially developed to investigate the transport under prin
cipal oscillation modes, i.e. linear, elliptical, and circular for a long running 
time, without disturbing boundary conditions [31,30]. In our experiments, the 
transporting trough has the form of a horizontally oriented ring with radius R 
= 22.5 cm. The motion of the ring can be described by a trajectory performed 
on a cylindrical surface, consisting of a vertical oscillation z( t) = A cos( wt) 
superposed with a torsional vibration cjJ(t) = A/ R cos(wt + <p) around the 
symmetry axis of the apparatus, where <p is the fixed phase shift between the 
two oscillations. If, for example, the phase shift <p is chosen to be 1r / 2, then 
each point on the trough traces a circular path in a vertical plane tangent 
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Fig. 10. Granular surface waves (.A = 3.8 cm) inside a vibratory conveyor with 
vertical circular motion of the annular trough oscillating with r = 3.0 at a frequency 
f = 22.4Hz 

to the trough at that point. In short, the support agitates the granules via a 
vertical circular vibration. 

The dimensionless acceleration r of the conveyor can be varied by chang
ing the rotation frequency f of the driving units in the range O < r < 7. The 
granulate used consists of~ 520 000 glass beads with diameter d = 1.1 mm, 
yielding a layer height of ~ 10 d. 

Below a critica! value Te ~ 0.45 the grains stay at rest, i.e., they follow 
the agitation of the tray without being transported. The onset of partide 
movements is restrained by frictional forces between grains and the substrate. 
For accelerations above this threshold the granular material sets in motion. 
Individual particles are unblocked and begin to move freely on top of each 
other. A net granular flow with constant velocity is observed. 

If r exceeds 1, the vertical component of the circular acceleration will 
cause the grains to detach from the bulk followed by a flight on a ballis
tic parabola. This results in a much less dense-packed, 'fluidized', state with 
highly mobile constituents. In a certain driving range at around r = n a lock
ing of the time-of-flight between successive bounces and the period of the 
circular vibration occurs. The initially flat bed becomes destabilized, and un
dulations of the granular surface occur [31]. In contrast to the surface waves 
observed earlier in purely vertically vibrating systems [32,33,34,35], here, the 
wave crests are not stationary but propagate along the trough. The relation
ship between the wave speed and the transport velocity of the particles is 
currently under investigation. 
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5 Conclusion 

These three experiments indicate that the four major concepts describing 
the complex behavior of a vibrated granular system, namely phase transi
tion, segregation, pattern formation, and transport are closely related and 
yield a rewarding field for future research. 
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Abstract. Density functional theory (DFT) based calculations allow us to study 
a number of metal alloy properties, as e.g. formation enthalpies, or electronic and 
elastic properties of intermetallic compounds. However, such so-called ab-initio cal
culations can only be applied as long as the alloy structure requires only small unit 
cells for the crystallographic description. It will be demonstrated how this limitation 
can be overcome without giving up the accuracy of DFT calculations by combin
ing them with so-called Cluster Expansion (CE) methods and Monte-Carlo (MC) 
simulations. This concept gives access to systems containing more than a million 
of atoms and therefore, permits to treat alloy properties which possess a delicate 
temperature-dependence. As examples, we discuss mixing enthalpies, short-range 
order, and precipitation without any empirical parameters as input, but with an 
accuracy that allows for the quantitative prediction of experimental results. 

1 Introduction 

The increasing interest in metal alloys comes from their wide field of techni
cal applications ranging from lightweight cars and aircraft turbine blades to 
protective coatings in corrosive environments and magnetic devices. Beside 
experimental studies which are sometimes connected with a tremendous fi
nancial effort, more and more computer based approaches attract attention 
by many research groups. The set of all such theoretical methods forms a new 
discipline known as "computational materials science". lndeed, this expres
sion includes a large number of different approaches reaching from contin
uum theory and semi-empirical accesses to so-called first-principles methods, 
mostly based on density functional theory [1,2]. Since the latter is strictly 
based on quantum-mechanical rules, it has a real predictive power, and -from 
a physical point of view- seems to be the most elegant solution to treat alloy 
problems. One should, however, keep in mind that we are already confronted 
with a many-body problem on a atomic scale and now, have to find a way, 
how such calculations may be used to describe properties which are directly 
connected to the phase stability of an alloy, as e.g. short-range ordering. In 
principle, this demands to solve the following three problems: 
(i) The problem of bridging length scales: Many material properties take place 
on a mesoscopic or even macroscopic scale, i.e. model systems consisting of 
millions of atoms are necessary -a number far beyond the capacity of today's 
computers. 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 415-426 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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(ii) The problem of controlling huge configuration spaces: The validity of a pre
dicted ground-state diagram sensitively depends on the number of considered 
structures. Compared to the 2N configurations of a binary alloy system con
taining N atoms, DFT calculations are restricted to a tiny part of this con
figuration space. So, normally a set of "intuitive candidates" is chosen and 
that with the minimum energy is postulated as ground-state. N aturally, this 
procedure fails to allow for surprises. 
(iii) The problem of treating configurational entropy: Ordering phenomena 
of alloys are temperature-dependent. This dependence cannot be treated by 
methods which only search the positional space. Instead, the configurational 
space must be taken into account allowing for exchange processes between 
individual atoms. 

It will be shown, how these problems can be overcome by combining DFT
based methods with concepts from statistica! physics. Our focus will be on 
binary metal alloy systems. The structure of the present work is as follows: 
First the theoretical methods will be introduced (Section 2). Then, the con
cept will be applied to two different alloy properties, namely precipitation 
(Section 3) and short-range order (Section 4). Finally, the limits and future 
possibilities will be briefiy discussed inform of a summary (Section 5). 

2 Methods 

The concept of our theoretical approach is shown in Fig. 1. The starting 
point builds DFT which is based on the Hohenberg-Kohn-theorem [1] stating 
that the energy of a system of interacting electrons in an external potential 
depends only on the ground state electronic density. In our case, namely the 
investigation of solid structures, the external potential is the Coulomb poten
tial caused by the nuclei in a solid. Since there exists a number of excellent 
review articles [3,4] and books [5,6,7] about DFT, no further details are given 
here. In a second step, the accuracy of DFT is extended to huge configura
tion spaces by combining DFT with concepts from statistica! mechanics. The 
basic idea by Sanchez, Ducastelle and Gratias [8] is called "Cluster Expan
sion" (CE), and sketched in Fig. 2: For a given underlying lattice, the crystal 
structure is divided into characteristic figures such as pairs, triangles, etc. 
Then, the energy of any configuration a on this lattice can be uniquely writ
ten [8] as linear combination of the characteristic energies J of each individual 
figure. In practice, the only error we make is that the sum must be truncated 
at some point. The II's in Fig. 1 are structure-dependent factors. 

In practice, the construction of the so-called effective interactions J is 
done by an inversion method [11]. This demands the calculation of the en
ergies for a set (typically 15-50) of geometrically fully relaxed structures via 
DFT which are then used to find that set of interactions, {J}, which mini
mize the deviation between energies resulting from CE and DFT for all struc
tures a. This procedure has to result in effective cluster interactions J which 
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Phasl' Stahilit~: 
Mei'Oscopic Salle 

Fig.l. The combination of DFT plus MSCE [9] plus MC [10] allows for a descrip
tion of phase stability of metal alloys on a mesoscopic scale without any empirica! 
parameters 
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o 

(±) ••• 

Fig. 2. The concept of cluster expansions: The crystal is separated in characteristic 
figures (here, shown for the fcc-lattice). The energy of any configuration can then 
be written as linear combination of the characteristic energies Jf of the figures 

on the average only causes an additional prediction error of 1-2 meV /atom 
compared to the direct DFT energy. For this, the set of DFT input struc
tures must be varied until the effective interactions becomes stable, i.e. will 
not longer change, if an input structure is removed or added to the set of 
structures (for details, see. e.g. Ref. [12]). Moreover, as first shown by Laks 
et al. [13], any CE in real space fails to predict the energy of long periodic 
coherent superlattices -a prerequisite for studying precipitation on a meso
scopic scale from first-principles. In principle, the problem can be solved by 
transforming a group of interactions to the reciproca! space which is eas
iest to do for the pair interactions and considering the long-periodic limit 
separately [13]. Finally, this leads to the Hamiltonian of the "Mixed-Space 
Cluster Expansion (MSCE)" [9,13]. Here, any configuration CJ is defined by 
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specifying the occupations of each of the N lattice sites by an A atom (spin
index Si = -1) or a B atom (Si = +1). The formation enthalpy of any 
configuration (J' at its atomically relaxed state is then given by 

MB 

L1Hce((J') = L Jpair(k)jS(k, (}')1 2 + L DtJffiJ((J') + (1) 
k f 

The first two terms represent the chemical energy, Echem ( often refered to 
as interfacial energy). Here, the first sum describes all possible pair figures. 
Jpair(k) is the lattice Fourier transform ofthe real space pair interactions,and 
S(k, (]') are structure factors. The second sum describes many-body figures, 
such as triangles, tetrahedra, etc. Jf is the real-space effective many-body 
interaction of figure f, D f stands for the number of equivalent clusters per 
lattice site and fi f ( (J') are spin products. The third term, the constituent 
strain, Ecs (often referred to as coherency strain), describes the strain en
ergy necessary to maintain coherency between bulk element A and B along 
an interface with orientation k. It can be calculated by deforming the bulk 
elements from their equilibrium lattice constants aA and aB to a common 
lattice constant a perpendicular to k. The constituent strain is a function of 
composition x and direction k only, but does not include information about 
the strength of chemical interactions between A and B atoms. 

Although the CE ansatz allows to treat physical problems ranging from 
few up to a million atoms without giving up the accuracy of modern DFT 
calculations, the concept still needs to be extended to finite temperatures. 
This can be done by using the MSCE Hamiltonian, Eq. (1), in Monte-Carlo 
(MC) simulations (Fig. 1). We even can extend the field of applications to 
non-equilibrium processes by switching from thermodynamic MC to kinetic 
MC [14]. For this, activation barriers for exchange processes between neigh
bor atoms have to be considered, and the number of possible exchange pro
cesses between atoms must be restricted to small atomic distances. For phase
separating processes, as the formation and aging of precipitates which will be 
studied next, a MC code was created which is strongly related to the concept 
of the so-called "residence time algorithm" [15]. Here, atoms are forced to 
perform exchange processes and the time correlated to this process is calcu
lated afterwards [10]. This algorithm is especially effi.cient for simulations of 
long aging times (many hours or days). 

3 Precipitation 

Solid state decomposition reactions like phase separation of an alloy into its 
constituents, A 1_xBx ~ (1- x)A + xB, create so-called precipitates which 
define an important part of the microstructure of many alloy systems. The 
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early stage of these reactions typically involves the formation of coherent pre
cipitates that adopt the crystallographic lattice of the alloy from which they 
emerge [16]. Coherent precipitates have practica! relevance, as they impede 
dislocation motion, and thus lead to "precipitation-hardening" in many al
loys [16,17,18,19]. So, their size vs. shape distribution as function of tempera
ture and aging time is of special interest. Despite their importance, precipitate 
microstructures were thus far not amenable to first-principles theories, since 
their description requires "unit cells" containing 103 - 106 atoms or more. In 
experiment, precipitates are formed by quenching a solid solution deep into 
the two phase-region of the phase diagram, followed by sample aging as shown 
in Fig. 3 for fcc-based Al-rich Al-Zn alloys. The formed coherent precipitates 
can then be observed via transmission electron microscopy (TEM) [20]. The 
black spots are coherent fcc-Zn precipitates. 

Following the classical textbook of Khachaturyan [18] the shape of a pre
cipitate is controlled by two competing energies: While the interfacial or 
chemical energy leads to a compact shape, the strain energy leads to a fiatten
ing along the elastically soft direction of the precipitate. Our MSCE Hamilto
nian easily allows for a separation into these two characteristic energy parts: 
As already mentioned in Section 2, the first two terms of Eq. (1) includes 
information about strength and importance of the individual pair and multi
body interactions and therefore, represents the chemi cal energy of the system. 
The last term, however, refiects the elastic properties of the alloy. We used 

Quenching a solid solution 
into the two-phase region 

u o &XI 
CII ... 
;:$ ... 

.fOO III s... 
8. 
E 
CII 300 

e--

200 

Al 
Xz..--+-

(here: AI-Zn) 

Formation of 
coherent precipitates: 

Fig. 3. Quenching an Al-rich Al-Zn solid-solution into the two phase region of 
the phase diagram (left) , followed by sample aging, leads to the formation of Zn
precipitates which can then be observed via TEM [20] inform of black spots (right) 
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this simple physical picture to analyze the ratio between chemical energy 
Echem and strain energy Ecs, as function of the precipitate size for three 
different Al-rich fcc based binary alloy systems, namely Al-Li, Al-Cu, and 
Al-Zn. The precipitate distributions are shown in Fig. 4, whereby only the 
Li, Cu, Zn atoms are shown, respectively. For the MC simulations model sys
tems with up to one million atoms were necessary in order to receive sufficient 
statistics. 

In the case of Al-Li, precipitates never flatten, but always possess a spher
ical shape. This becomes clear by analyzing Echem/ Ecs for different precipi
tate sizes as shown below the precipitate distribution images in Fig. 4: In the 
case of Al-Li, for all precipitate sizes the chemical energy Echem (white bars) 
clearly dominates over the strain energy Ecs (black bars). The Li atoms seem 
to form a simple cubic lattice. This is due to the fact that the precipitates 
themselves show a AbLi stoichiometry forming the Lb structure sketched 
on the top left corner of Fig. 4: While all corners of the unit cell are occupied 
by Li atoms, all faces are occupied by Al atoms. Since only the Li atoms are 
displayed in the real-space image, they form a simple cubic lattice. This ob
servation also makes clear that there are practically no anti-phase boundaries 
within the AbLi precipitates which would demand the occupation of Al sites 
by Li atoms. Analyzing Echem/ Ecs for Al-Cu, we find the opposite is true 
than for Al-Li: The platelet-stabilizing strain energy is now the dominating 
part. So, precipitates flatten along the elastically soft direction of Cu being 
the [100] direction [21]. In the case of Al-Zn, the situation is more complex: 
Now, we see a strong size-dependence ofthe precipitate shape: Zn precipitates 
up to about 2.5 nm are more compact, i.e. chemically dominated, while larger 
precipitates becomes more and more ellipsoidal (strain dominated) [22]. 

Since the most interesting size-shape relation is found for Al-Zn, we will 
now focus on this system. One remarkable feature of its coherent precipitates 
is the fact that their short axis is always along the [111] ( and symmetric equiv
alent) directions. Indeed, at a first glance, this appears a bit as a surprise, 
because most fcc elements are elastically soft along the [100] direction, and 
consequently hard along [111]. However, it should not be forgotten that we 
have to inquire about the stability and elastic properties of an unusual phase: 
fcc-Zn: While Zn is stable is the hcp structure, fcc-Zn shows an instability 
when deformed rhombohedrally along [111] [23]. As a consequent, fcc-Zn pre
cipitates flatten along this direction [22]. This feature allows the definition of 
a efa ratio and therefore, a quantitative measure for the description of the 
precipitate shape as used in many experimental studies and schematically 
shown on the left side of Fig. 5: While a represents the long axis of the ellip
soid (perpendicular to [111]), c is its thickness (parallel to [111]). The size is 
given by the radius of the associated sphere having the same volume as the 
corresponding precipitate. Figure 5 compares the experimental size-shape re
lation for two different aging times and concentrations [24,25,26,27,28] with 
those predicted from our method. For both temperatures, the agreement is 



.. 
~ 

(T == 473K, t = 86.4 ks) 

!! 20 lul 
g o ~~~~~~~~~~~ 
~ o z 3 

"""'" preclp~ate dlomelllr (nm) 

Ab-lnitio Thermodynamics of Metal Alloys 421 

Al-Cu 

(T = 373K, t==1.6xl OS ks) 

100 .. .. 
... 

mean precipitate dlomeler (nm) 

Al-Zn 

"'* ._, 

.~.· .. , ... • .. 

Fig. 4. Size-shape distribution of precipitates in Al-rich fcc based Al-Li, Al-Cu, 
and Al-Zn alloys (no Al atoms are shown) and their corresponding percentage of 
strain and chemical energy as function of the precipitate size. Precipitates of Al-Li 
form the Lb structure as shown in the top left corner 
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Ref. [24,25,26,27,28]) 
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excellent, i.e. our ansatz allows for a quantitative prediction of the size versus 
shape versus temperature relation of coherent precipitates [29]. 

4 Short-Range Order and Mixing Enthalpies 

In general, all solid solutions of binary metal alloys show temperature-depen
dent short-range order (SRO). The MSCE Hamiltonian permit us to calculate 
SRO quantitatively by use of the Warren-Cowley SRO parameters given by 

P,A(B) 

almn(x) = 1-~ 
X 

(2) 

where Pi!,C::) is the conditiona! probability that given an A atom at the 
origin, there is a B atom at (lmn). For comparison with experimental data, 
the so-called "shells" lmn are introduced which are defined by the distance 
between A and B atoms in terms of half lattice parameters, (l%, m%, n%), 
e.g. for an fcc-lattice the nearest-neighbor distance would be described by 
the shell (110), the second neighbor distance by (200) and so on. The sign 
of a indicates whether atoms in a given shell prefer to order (a < O) or 
cluster (a> 0). The SRO parameter may be written in terms of the cluster 
expansion pair correlations as [30] 

( ) (fllmn) - q2 

almn X = 1 2 -q 
(3) 

where q = 2x - 1 and (fltmn) are the mentioned structure-dependent factors 
(see Section 2). In diffraction experiments the diffuse scattering due to SRO 
is proportional to the lattice Fourier transform of almn(x) [31,32] 

nR 

a(x, k) = L almn(x)ei·kRzmn (4) 
lmn 

where nR stands for the number of real space shells used in the transform. 
Equation (3) together with ( 4) opens the possibility to compare both, ex
perimental and theoretically predicted diffuse diffraction patterns (reciproca! 
space) and SRO-parameters (real space). 

As example, Fig. 6 compares experimental [33] and theoretical SRO pat
terns for a-brass [34]. The patterns correspond to a sample with a Zn
concentration of 31.1% at T = 200°C. Both patterns show SRO intensities 
around k = (1*0). This reciproca! space vector is characteristic for the so
called D023 structure which was earlier predicted as low-temperature ground 
state in a-brass [34]. The structure belongs to the class of so-called long
periodic superlattices which are formed from the Lb structure (which is 
sketched in Fig. 4, top left corner) by anti-phase boundaries along the [001] 
direction. Their fundamental reciproca! space vector is k = (1 2it-O) with M 
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Fig. 6. SRO-pattern for a Cu-Zn solid solution ( T = 200°C , Xzn = 0.31) resulting 
from neutron diffraction experiments [33] and from our calculation [34]. In both 
cases, SRO peaks around (1 :lO) are visible favoring D023 as low-temperature ground 
state. Lower part: Corresponding SRO parameters and real space images Chains of 
Zn-atoms along [001] can be seen 

being the modulation wavelength. So, we see the highest intensity for the 
LPS structure with M = 2 being the D023 structure. 

The SRO parameters can now be determined by a Fourier transformation 
of these SRO patterns. In experiment, they were used to construct a real 
space image of the alloy by using them as input for an inverse MC approach 
in order to obtain characteristic interactions [33]. Figure 6 compares the real 
space structure deduced from experiment [33] and from our calculation. In 
both cases, chains of Zn atoms are visible along [001] , indicat ing that short
range order is essential for a quantitative correct description of the physical 
properties of the disordered solid-solution of o:-brass. 

For a quantitative comparison of the computed SRO with experiment, 
Fig. 6 also gives the Warren-Cowley SRO parameter o:zmn (Eq. (3)) for the 
first 5 shells. Considering the fact that the experimental error of o:ooo amounts 
to be as large as 8% (since o:ooo = 1.000 by definition), the predicted and 
experimentally determined values agree very well. We see that o:11o is nega
tive, indicating that Zn atoms prefer Cu atoms as nearest neighbors. Since 
SRO plays an important role in o:-brass, it should also influence its energet
ics, i.e. the mixing enthalpy of the system should possesses a temperature
dependence. To clarify this, Fig. 7 compares calculated mixing enthalpies, 
i1Hmix(x, T), for different temperatures with experimental data [35]. We 
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Fig. 7. Calculated mixing enthalpies of o:-brass for different temperatures [34] and 
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start with the random alloy which is realized by an unphysically high tem
perature (T = 105 K), and go down to temperatures where SRO sets in. 
Comparing the energy curves for the random and the disordered alloy, we see 
that the calculation neglecting SRO leads to much higher mixing enthalpies. 
For higher Zn concentrations a good agreement between experiment and cal
culated mixing enthalpies can only be reached, if SRO is taken into account. 

5 Summary 

The applied combination of quantum mechanics (DFT) and statistica! physics 
(MSCE, MC) certainly represents one of the most successful approaches to 
study binary alloy properties without any empirica[ parameters. At the mo
ment, the limitation of the presented access is given by the underlying lattice 
which does, for example, not permit to study melting processes. Regarding 
ordering phenomena in the solid phase, the presented results allow for a quan
titative prediction of experimental data. We have focused on two important 
alloy properties namely precipitation and short-range order (SRO). For the 
latter, it could be seen that a quantitative experiment-theory agreement can 
only be achieved, if the influence of SRO on the energetics of the disordered 
alloy is taken into account. This was demonstrated for o:-brass, where an 
excellent agreement between experimental and calculated mixing enthalpies 
could be reached. As an important example for a decomposition reaction, 
precipitation in different fcc-based Al-rich solid solution were studied. Here, 
we profit by the fact that the approach applied allows to study configurations 
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consisting of millions of atoms. In the case of Al-Zn, it was demonstrated that 
our prediction even goes through a quantitative comparison of the size-shape
temperature relation with experimental results. 

The presented method is by no means restricted to the two characteristic 
ordering phenomena, but can also be applied to e.g. surface problems as 
adsorbate systems [36] or surface segregation [37]. lts application potential is 
up to now not yet clear. So, for example, after some further developments, it 
should be possible to describe properties as e.g. nucleation or island growth 
at surfaces. 
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Abstract. We discuss a crowd-based theory for describing the collective behavior 
in Complex Adaptive Systems comprising multi-agent populations competing for a 
limited resource. These systems- whose binary versions we refer to as B-A-R (Bi
nary Agent Resource) systems- have a dynamical evolution which is determined by 
the aggregate action of the heterogeneous, adaptive agent population. Accounting 
for the strong correlations between agents' strategies, yields an accurate analytic 
description of the system's dynamics. 

1 Introduction 

Complex Adaptive Systems - together with their dynamical behavior known 
as Complexity - are thought to pervade much of the natural, informational, 
sociologica!, and economic world [1,2]. Complex Adaptive Systems are prob
ably best defined in terms of a list of common features which distinguish 
them from 'simple' systems, and from systems which are just 'complicated' 
as opposed to being complex. A list of Complex Adaptive System 'stylized 
facts' should include: feedback and adaptation at the macroscopic and/or mi
croscopic level, many (but not too many) interacting parts, non-stationarity, 
evolution, coupling with the environment, and observed dynamics which de
pend upon the particular realization of the system. 

Casti has argued that [1] ' .... a decent mathematical formalism to describe 
and analyze the [so-called] El Farol Problem would go a long way toward 
the creation of a viable theory of complex, adaptive systems'. The rationale 
behind this statement is that the El Farol Problem, which was originally 
proposed by Brian Arthur [3] to demonstrate the essence of Complexity in 
financial markets involving many interacting agents, incorporates the key 
features of a Complex Adaptive System in an everyday setting. Very briefly, 
the El Farol Problem concerns the collective decision-making of a group of 
potential bar-goers (i.e. agents) who repeatedly try to predict whether they 
should attend a potentially overcrowded bar on a given night each week. 
They have no information about the others' predictions. Indeed the only 
information available to each agent is global, comprising a string of outcomes 
('overcrowded' or 'undercrowded') for a limited number ofprevious occasions. 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 427-438 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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Fig. 1. Schematic representation of B-A-R (Binary Agent Resource) system. At 

timestep t, each agent decides between act ion -1 and act ion + 1 based on the pre

dictions of the S strategies in his possession. A total of n - 1 [t] agents choose -1, 

and n+1 [t] choose + 1. Agents may be subject to some underlying network structure 

which may be static or evolving, and ordered or disordered (see Refs. [7,8]). The 

agents' actions are aggregated, and a global outcome O or 1 is assigned. Strate

gies are rewarded/penalized one virtual point according to whether their predicted 

action would have been a winning/losing action 

Hence they end up having to predict the predictions of others. No 'typical ' 

agent exists, since all such typical agents would make the same decision, 

hence rendering their common prediction scheme useless. With the exception 

of Ref. [4], the physics literature has focused on a simplified binary form 

of the El Farol Problem called the Minority Game (MG) as introduced by 

Challet and Zhang [5,6]. 
In this paper, we present a theoretical framework for describing a class 

of Complex Adaptive Systems comprising competitive multi-agent popula

tions, which we refer to as B-A-R (Binary Agent Resource) systems. The 

resulting Crowd-Anticrowd theory is not limited to MG-like games, even 

though we focus on MG-like games in order to demonstrate the accuracy 

of the approach. The theory is built around the correlations or 'crowding' in 

strategy-space. Since the theory only makes fairly modest assumptions about 

a specific game's dynamical behavior, it can describe the dynamics in a wide 

variety of systems comprising competitive populations [7]. 

2 B-A-R (Binary Agent Resource) Systems 

Figure 1 summarizes the generic form of the B-A-R (Binary Agent Resource) 

system under consideration. At timestep t, each agent (e.g. a bar customer, 
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Strategy space e.g. for memory m = 2 

2 nr hlstorles 

Fig. 2. Strategy space for m = 2, together with some example strategies (left). 
The strategy space shown is known as the Full Strategy Space (FSS) and contains 
all possible permutations of the actions -1 and + 1 for each history. There are 22m 

strategies in the FSS. The 2m dimensional hypercube (right) shows all22m strategies 
in the FSS at its vertices. The shaded strategies form a Reduced Strategy Space 
RSS. There are 2.2m = 2P strategies in the RSS. The grey shaded line connects 
two strategies with a Hamming distance separation of 4 

a commuter, ora market agent) decides whether to enter a game where the 
choices are action + 1 ( e.g. attend the bar, take route A, or buy) and action 
- 1 (e.g. go home, take route B, or sell). The global information available 
to the agents is a common memory of the most recent m outcomes, which 
are represented as either O ( e.g. bar attendance below seating capacity L) 
or 1 ( e.g. bar attendance above seating capacity L). Hence this outcome 
history is represented by a binary bit-string of length m. For general m , 
there will be P = 2m possible history bit-strings. These history bit-strings 
can alternatively be represented in decimal form: ţL = {0, 1, .. . , P - 1 }. For 
m = 2, for example, ţL = O corresponds to 00, ţL = 1 corresponds to 01 etc. 
A strategy consists of a predicted act ion, - 1 or + 1, for each possible history 
bit-string. Hence there are 2P=2m possible strategies. 

Figure 2 shows the m = 2 strategy space from Fig. 1. A strategy is a 
set of instructions to describe what action an agent should take, given any 
particular history f-1 · The strategy space is the set of strategies from which 
agents are randomly allocated their strategies. The strategy space shown is 
known as the Full Strategy Space (FSS) and contains all possible permu
tations of the actions - 1 and + 1 for each history. As such there are 22m 

strategies in this space. One can choose a subset of 2.2m strategies, called a 
Reduced Strategy Space (RSS), such that any pair within this subset has one 
of the following two characteristics: (i) Anti-correlated. For example, any two 
agents using the (m = 2) strategies (- 1, - 1,+1, + 1) and (+ 1,+1, - 1, - 1) 
respectively, would take the opposite action irrespective of t he sequence of 
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previous outcomes and hence the history. Their net effect on the excess de
mand D[t] = n+1[t] - n-1[t] (which is an important quantity in a socio
economic setting such as a financial market) therefore cancels out at each 
timestep, regardless of the history. Hence they will not contribute to fluc
tuations in D[t]. (ii) Uncorrelated. For example, any two agents using the 
strategies ( -1, -1, -1, -1) and ( -1, -1, + 1, +1) respectively, would take the 
opposite action for two of the four histories, and the same action for the re
maining two histories. If the histories occur equally often, the actions of the 
two agents will be uncorrelated on average. Note that the strategies in the 
RSS can be labeled by R = {1, 2, ... , 2P = 2.2m}. 

The strategy allocation among agents can be described in terms of a 
tensor n describing the distribution of strategies among the N individual 
agents. This strategy allocation is typically fixed from the beginning of the 
game, hence acting as a quenched disorder in the system. The rank of the 
tensor n is given by the number of strategies S that each agent holds. We 
note that a single n 'macrostate' corresponds to many possible 'microstates' 
describing the specific partitions of strategies among the agents. Hence the 
present Crowd-Anticrowd theory retained at the level of a given n, describes 
the set of all games which belong to that same n macrostate. We also note 
that although n is not symmetric, it can be made so since the agents do not 
distinguish between the order in which the two strategies are picked. Given 
this, we will henceforth focus on S = 2 and consider the symmetrized version 
of the strategy allocation matrix given by tir= ~(n + nr). 

3 Crowd-Anticrowd Formalism 

Consider an arbitrary timestep t during a run of the game. We will focus 
on evaluating the 'excess demand' D[t] = D [~[t],ţ.t[t]] = nH[t]- n-1[t], 
although any other function of n+1 [t] and n_1 [t] can be evaluated in a similar 
way. Here ~[t] is the 2P-dimensional score-vector whose R'th component 
is the virtual point score for strategy R. [Strategies gain/lose one virtual 
point at each timestep, according to whether their predicted action would 
have been a winningjlosing action]. The current history is ţ.t[t]. The standard 
deviation of D[t] for this given run, corresponds to a time-average for a given 
realization of tir and a given set of initial conditions. Summing over the RSS, 
we have: D [~[t], ţ.t[t]] = 'L~1 a~[t]n~[tl. The quantity a~[t] = ±1 is the action 
predicted by strategy R in response to the history bit-string J.t at time t. The 
quantity n~[t] is the number of agents using strategy R at time t. We use the 
notation (X[t])t to denote a time-average over the variable X[t] for a given 
tir. Hence 

(1) 
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where we have used the property that a~[t] and n~[t] are uncorrelated. We 
now consider the special case in which all histories are visited equally on 
average: even if this situation does not hold for a specific lfJ, it may indeed 
hold once the averaging over lfJ has also been taken. For example, in the 
Minority Game all histories are visited equally at small m and a given lfJ. If 
we take the additional average over all lfJ, then the same is also true for large 
m. Under the property of equal histories: 

(D~[t],~[t]]), ~ ~ (~ ~a~'l) (n~l'i), (2) 

- f- (2_ ~ 1-'[t] + 1-'[t]) ( .§:(t]) - f- o ( .§:(t]) - L....J p L....J aR 07f. nR t- L....J . nR t 
R=l i-!=0 R=l 

=0 

where we have used the exact result that a~[t] = -a:;r for all p,[t], and the 

approximation ( n~[t]) t = ( ~[t]) t. This approximation is reasonable for a 

competitive game since there is typically no a priori best strategy: if the 
strategies are distributed fairly evenly among the agents, this then implies 
that the average number playing each strategy is approximately equal and 

hence ( n~[t]) t = (nit]) t. In the event that all histories are not equally 

visited over time, even after averaging over all lfJ, it may still happen that 
the system's dynamics is restricted to equal visits to some subset of histories. 
In this case one can then carry out the averaging in Eq. (2) over this subspace 
of histories. More generally, the averagings in this formalism can be carried 
out with appropriate frequency weightings for each history. In fact, any non
ergodic dynamics can be incorporated if one knows the appropriate history 
path [8]. 

The variance of the excess demand D[t] is given by 

(3) 

For simplicity, we will here assume the game output is unbiased and hence 
(D [~[t], p,[t]]) t = O. Hence 

(4) 

Using the identities aR.aR' = P (fully correlated), aR.aR' = -P (fully anti
correlated), and aR.aR'~ O (fully uncorrelated), where aR is a vector of 

dimension P with components a~[t] for p,[t] = 1, 2, ... , P, we obtain 

2P 2P 

a~= L \ (n~[t]f -n~[t]nit]) + L- (a~[t]a~[,t])t (n~[t]n~\tl)t 
R=l t R=f-R'=f-R 
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(5) 

The sum over 2P terms can be written equivalently as a sum over P terms, 

p 

2 - ""' \ ( ~[t]) 2 - ~[t] ~[t] + ( ~[t]) 2 - ~[t] ~[t]) CJw- 6 nR nR nR nR nR nR 
R=l t 

~ t, ( Hi'i- ·~'1)'), = (t, ( n~I<J- n~rr), 
The values of ni[t] and n~[t] for each R will depend on the precise form of IJ/. 

The ensemble-average over all possible realizations of the strategy allocation 

matrix IJ/ is denoted by {. .. )w· Using the notation (CJ~)w = CJ2 , yields 

(6) 

It is straightforward to obtain analogous expressions for the variances m 
n+I[t] and n_I[t]. 

Equation (6) provides us with an expression for the time-averaged fluctu
ations. Some form of approximation must be introduced in order to reduce 
Eq. (6) to explicit analytic expressions. It turns out that Eq. (6) can be ma
nipulated in a variety of ways, depending on the level of approximation that 
one is prepared to make. The precise form of any resulting analytic expression 
will depend on the details of the approximations made. Adopting one such 
approach which is well-suited to the low m regime, we start by relabelling the 
strategies. Specifically, the sum in Eq. (6) is re-written to be over a virtual
point ranking K as opposed to R. Consider the variation in points for a given 
strategy, as a function of time for a given realization of IJ/. The ranking (i.e. 
la bel) of a given strategy in terms of virtual-points score will typically change 
intime since the individual strategies have a variation in virtual-points which 
varies in time. For the Minority Game, this variation is quite rapid in the low 
m regime of interest, since there are many more agents than available strate
gies - hence any strategy emerging as the instantaneously highest-scoring, 
will immediately get played by many agents and therefore be likely to Iose 
on the next time-step. More general games involving competition within a 

multi-agent population, will typically generate a similar ecology of strategy

scores with no all-time winner. This implies that the specific identity of the 
'K'th highest-scoring strategy' changes frequently in time. It also implies that 

ni[t] varies considerably in time. Therefore in order to proceed, we shift the 
focus onto the time-evolution of the highest-scoring strategy, second highest
scoring strategy etc. This should have a much smoother time-evolution than 
the time-evolution for a given strategy. In the case that the strategies all 
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start off with zero points, the anticorrelated strategies appear as the mirror
image, i.e. SK[t] = -SK[t]. The label K is used to denote the rank in terms 
of strategy score, i.e. K = 1 is the highest scoring strategy position, K = 2 
is the second highest-scoring strategy position etc. with 

(7) 

assuming no strategy-score ties. Given that SR = -SR (i.e. all strategy scores 
start off at zero), then we know that SK = -SK. Equation (6) can hence be 
rewritten exactly as 

(8) 

Since in the systems of interest the agents are typically playing their highest
scoring strategies, then the relevant quantity in determining how many agents 
will instantaneously play a given strategy, is a knowledge of its relative rank
ing - not the actual value of its virtual points score. This suggests that 
the quantities n~t] and n~[t] will fluctuate relatively little in time, and that 
we should now develop tffe problem in terms of time-averaged values. We 
can rewrite the number of agents playing the strategy in position K at 
any timestep t, in terms of some constant value nK plus a fluctuating term 
n~t] = nK + cK[t]. We assume that one can choose a suitable constant nK 
such that the fluctuation cK[t] represents a small noise term. Hence, 

a2 ~ (t, ([nK+EK[t[ -nK -EK[tl]'),). (9) 

~ (t, ([nK -nKJ'),) • ~ (t, [nK -nK]') .' 

assuming the noise terms have averaged out to be small. The averaging over 
lJi can now be taken inside the sum. Each term can then be rewritten exactly 
using the joint probability distribution for nK and nK, which we shall call 
P(nK, nK). Hence 

P P N N 

a2 =L([nK-nK] 2 )w=L L L [nK-nK] 2 P(nK,nK). (10) 
K=l K=lnK=OnK=O 

We now look at Eq. (10) in the limiting case where the averaging over the 
quenched disorder matrix is dominated by matrices lJi which are nearly flat. 
This will be a good approximation in the 'crowded' limit of small m in which 
there are many more agents than available strategies, since the standard 
deviation of an element in lJi (i.e. the standard deviation in bin-size) is then 
much smaller than the mean bin-size. The probability distribution P(nK, nK) 
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will then be sharply peaked around the nK and nK values given by the mean 
values for aflat quenched-disorder matrix 1/f. We label these mean values as 
nK and nK. Hence P(nK, nK) = 8nK,nK8nK,nK and so 

p 

2 '"""[- _]2 a = L.J nK-nK . (11) 
K=l 

There is a very simple interpretation of Eq. (11). It represents the sum of 
the variances for each Crowd-Anticrowd pair. For a given strategy K there 
is an anticorrelated strategy K. The nK agents using strategy K are doing 
the opposite of the n K agents using strategy K irrespective of the history 
bit-string. Hence the effective group-size for each Crowd-Anticrowd pair is 
n 'Jf f = n K - n K : this represents the net step-size d of the Crowd-Anticrowd 
pair in a random-walk contribution to the total variance. Hence, the net 
contribution by this Crowd-Anticrowd pair to the variance is given by 

(12) 

where p = q = 1/2 for a random walk. Since all the strong correlations have 
been included (i.e. anti-correlations) it can therefore be assumed that the 
separate Crowd-Anticrowd pairs execute random walks which are uncorre
lated with respect to each other. [Recall the properties of the RSS - all the 
remaining strategies are uncorrelated.] Hence the total variance is given by 
the sum of the individual variances, 

p p 

a2 = L [a2]KK = L [nK- nK]2' (13) 
K=l K=l 

which corresponds exactly to Eq. (11). If strategy-ties occur frequently, then 
one has tobe more careful about evaluating nK since its value may be af
fected by the tie-breaking rule. We will show elsewhere that this becomes 
quite important in the case of very small m in the presence of network con
nections [8] - this is because very small m naturally leads to crowding in 
strategy space and hence mean-reverting virtual scores for strategies. This 
mean-reversion is amplified further by the presence of network connections 
which increases the crowding, thereby increasing the chance of strategy ties. 

4 lmplementation of Crowd-Anticrowd Theory 

Here we evaluate the Crowd-Anticrowd expressions, in the important limiting 
case of small m. Since there are many more agents than available strategies, 
crowding effects will be important. Each element ofl/f has a mean of N/(2P) 8 

agents per 'hin'. In the case of small m and hence densely-filled 1/f, the fluctu
ations in the number of agents per hin will be small compared to this mean 
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Fig. 3. Schematic representation of the strat
egy allocation matrix iJr with m = 2 and S = 2, 
in the RSS. The strategies are ranked accord
ing to strategy score, and are labeled by the 
rank K. In the limit were iJr is essentially flat , 
the number of agents playing the K'th highest
scoring strategy, is just proportional to the 
number of shaded bins at that K 

value - hence the matrix 1}! looks uniform or 'fiat ' in terms of the occupa
tion numbers in each bin. Figure 3 provides a schematic representation of 1}! 

with m = 2, S = 2, in the RSS. If the matrix 1}! is indeed fiat, then any re
ordering due to changes in the strategy ranking has no effect on the form of 
the matrix. Therefore the number of agents playing the K 'th highest-scoring 
strategy, will always be proportional to the number of shaded bins at that K 
(see Fig. 3 for K = 3). For general m and S , one finds 

nK = (2~)S [S(2P- K) 8 - 1 + S(S2-
1) (2P- K) 8 - 2 + ... + 1] (14) 

N S-1 S! r 

= (2P)S ~ (S- r)!r! [2P- K] 

= (2~)S ([2P- K + 1] 8 - [2P- K] 8 ) 

=N. ([1- (K2;1)r- [1- ~r), 
with P = 2m. In the case where each agent holds two strategies, S = 2, nK 

can be simplified to 

_ _ ( [ _ (K- 1)] 2 _ [ _ li_] 2) _ (2m+2 - 2K + 1) 
nK- N. 1 2P 1 2P - 22(m+l) N. (15) 

Hen ce 

(16) 

This derivation has assumed that there are no strategy ties - more precisely, 
we have assumed that the game rules governing strategy ties do not upset the 
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Fig. 4. Crowd-Anticrowd theory vs. numerica! simulation results for 17 in the Mi

nority Game as a function of memory size m, for N = 101 agents, at S = 2, 4 and 
8. At each S value, analytic forms of 17 (i.e. standard deviation in excess demand 

D[t]) are shown. The numerica! values were obtained from different simulation runs 
(triangles, crosses and circles) . Figure adapted from Ref. [2) 

identica! forms of the rankings in terms of highest virtual points and popu
larity. Hence we have overestimated the size of the crowds using high-ranking 
strategies, and underestimated the size of the anticrowds using low-ranking 

strategies. Therefore the analytic form for CJ will overestimate the numerica! 
value, as is indeed seen in Fig. 4. Notwithstanding this overestimation, there 
is remarkably good agreement between the numerica! results and our analytic 
theory. In a similar way to the above calculation, the Crowd-Anticrowd the
ory can be extended to deal with the important complementary regimes of (i) 
non-flat quenched disorder matrix 1[! , at small m, and (ii) non-flat quenched 
disorder matrix 1[!, at large m . As shown in Fig. 4, the agreement for these 
regimes is also excellent [2,7]. 

The Crowd-Anticrowd theory has also been applied successfully to various 
generalizations of the Minority Game. For example, excellent agreement be
tween the resulting analytic expressions and numerica! simulations has been 
demonstrated for (i) Alloy Minority Game [9], (ii) Thermal Minority Game 
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(TMG) [10,11], (iii) Thermal Alloy Minority Game [12], and (iv) B-A-R sys
tems with an underlying network structure [7]. 

5 Conclusion and Discussions 

We have given an overview of the Crowd-Anticrowd theory for competitive 
multi-agent systems, in particular those based on an underlying binary struc
ture. Explicit analytic expressions can be evaluated at various levels of ap
proximation, yielding very good agreement with numerica! simulations. We 
note that the crucial element of this Crowd-Anticrowd theory- i.e. properly 
accounting for the dominant inter-agent correlations - is not limited to one 
specific game. Given its success in describing a number of generalized B-A-R 
systems, we believe that the Crowd-Anticrowd framework could provide a 
powerful approach to describing a wide class of Complex Adaptive Systems 
which mimic competitive multi-agent games. This would be a welcome devel
opment, given the lack of general theoretical concepts in the field of Complex 
Adaptive Systems as a whole. It is also pleasing from the point of view of 
physics methodology, since the basic underlying philosophy of accounting 
correctly for 'inter-particle' correlations is already known tobe successful in 
more conventional areas of many-body physics. This success in turn raises the 
intriguing possibility that conventional many-body physics might be open to 
re-interpretation in terms of an appropriate multi-partide 'game': we leave 
this for future work. 

Of course, some properties of Complex Adaptive Systems cannot be de
scribed using time- and configuration-averaged expressions as discussed here. 
In particular, an observation of a real-world Complex Adaptive System which 
is thought to resemble a multi-agent game, may correspond to a single run 
which evolves from a specific initial configuration of agents' strategies. This 
implies a particular lJt, and hence the time-averagings within the Crowd
Anticrowd theory must be carried out for that particular choice of lJt. How
ever this problem can stiU be cast in terms ofthe Crowd-Anticrowd approach, 
since the averagings are then just carried out over some sub-set of paths in 
history space, which is conditiona! on the path along which the Complex 
Adaptive System is already heading. 

We have been discussing a Complex Adaptive System based on multi
agent dynamics, in which both deterministic and stochastic processes ca-exist, 
and are indeed intertwined. Depending on the particular rules of the game, 
the stochastic element may be associated with any of five areas: (i) disorder 
associated with the strategy allocation and hence with the heterogeneity in 
the population, (ii) disorder in an underlying network. Both (i) and (ii) might 
typically be fixed from the outset (i.e., quenched disorder) hence it is inter
esting to see the interplay of (i) and (ii) in terms of the overall performance 
of the system [8]. The extent to which these two 'hard-wired' disorders might 
then compensate each other, as for example in the Parrondo effect or stochas-
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tic resonance, is an interesting question. Such a compensation effect might be 
engineered, for example, by altering the rules-of-the-game concerning inter
agent communication on the existing network. Three further possible sources 
of stochasticity are (iii) tie-breaks in the scores of strategies, (iv) a stochastic 
rule in order for each agent to pick which strategy to use from the avail
able S strategies, as in the Thermal Minority Game, ( v) stochasticity in the 
global resource level L[t] (e.g. bar seating capacity) due to changing externa! 
conditions. To a greater or lesser extent, these five stochastic elements will 
tend to break up any deterministic cycles arising in the game. We refer to 
Ref. [13] for a discussion of the dynamics of the Minority Game viewed from 
the perspective of a stochastically-perturbed deterministic system. 
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Abstract. Increasing the density in systems with strong excluded volume interac
tions leads simultaneously to an increase of static correlations and a slowing down 
of the relaxational dynamics. Mode coupling theory in its present form describes 
this mechanism, satisfactorily. In contrast, for systems where entanglement is dom
inant, e.g. infinitely thin hard rods on a lattice, glassy dynamics is not driven by 
increasing static correlations but by entanglement. We show how mode coupling 
approximation can be modified such that non-vanishing vertices occur which might 
account for such pure entanglement effects. 

1 Introduction 

The static and dynamical properties of all classical liquids are governed by 
excluded volume effects. The most prominent case is a system of hard spheres 
with radius CJ and number density n. With each sphere one can associate 
a fictitious sphere of radius 2CJ (Fig. la) which can not be penetrated by the 
center of any other sphere. This is the excluded volume effect. If n is rather 
small the static correlations are weak and the structural rearrangement takes 
place on a short time scale. If transitions to ordered phases do not occur, 
increasing n results in a strong increase of the static correlations which is 
accompanied by a slowing down of the structural relaxation. This behavior 
can be quantified by use of the intermediate scattering function S(q, t), for 
e.g. a simple liquid. S(q, t) is the time dependent correlation function of 
the density fluctuations with wave number q = jqj. The static correlator is 
given by S(q) = S(q, 0). With increasing n the peaks of S(q) and particular 
its main peak, which is related to nearest neighbor correlations, increase. 
Simultaneously the decay of S(q, t) with time slows down. Both phenomena 
are strongly interrelated and their origin is the so-called cage effect, occurring 
due to the excluded volume interactions (Fig. lb). Increasing n even more 
may lead to a structural arrest at a critical density ne. In that case the 
low temperature phase is a glass and the transition is the structural glass 
transition. 

There exist a couple of phenomenological theories of glassy dynamics and 
the glass transition (see e.g. the reviews [1,2]), but they do not have much 
predictive power. It has taken many decades till a theory, the mode coupling 
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Fig.l. Schematic illustration of hard spheres (disks) in two dimensions. (a) low 
density n: the dashed line indicates the fictitious sphere which can not be penetrated 
by the center of any other sphere. (b) high density n: a marked sphere (open circle) 
in a cage of other spheres (full circle) 

theory (MCT), was derived by Gotze and his coworkers [3] being capable 
to describe the interplay between the growth of static correlations and the 
slowing down of the structural relaxation on a microscopic level. For more 
details see Refs. [4,5,6,7,8,9]. 

One may ask whether excluded volume interactions are necessary for 
glassy dynamics and the glass transition. The answer is no! Many models 
were suggested and investigated which exhibit slowing down of the dynamics 
without excluding volume effects (see the recent review [10]). One of these 
models are infinitely thin hard rods of length L = l · a on a periodic lattice 
with lattice constant a. Since the rod's diameter d is zero there are no ex
cluded volume interactions and the static correlations vanish. Nevertheless, 
the rods start to entangle for l > 1. The entanglement increases with increas
ing l. This leads to a dynamical cage effect which affects the orientational 
relaxation. That this really happens has been demonstrated by a MD-[11] 
and MC-simulation [12]. In particular it has been shown [11] that the ro
tational diffusion constant D(l) for rods fixed with their center of mass on 
a fcc-lattice can be fitted by a power law (le -l)'Y with le~ 2.7 and 1 ~ 4.2. 
In the idealized situation an orientational glass transition would take place at 
the criticallength le. Furthermore, this transition is discontinuous [11]. This 
means that the long time limit of an orientational correlator, the so-called 
non-ergodicity parameter, changes discontinuously from zero in the ergodic 
phase to a nonzero value in the glass phase. These findings are similar to 
the universal features of glassy dynamics as predicted by conventional MCT. 
However, they can not be treated in the framework of the microscopic version 
of MCT, because the vertices vanish. 

Another example are polymeric systems. There already exist MCT
approaches for dense polymer melts accounting for entanglement (see 
e.g. [13,14,15,16,17] and references therein). But all these theoretical at-
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tempts assume the equilibrium structure as the origin of entanglement for
mation. Now, idealizing a polymer chain as an infinitely thin thread with 
finite stiffness and assuming hard body interactions between different chains, 
the inter-chain dynamics will be stiU governed by entanglement, although 
the equilibrium structure becomes trivial, i.e. the direct correlation function 
vanishes. It is such an idealized situation like the hard rods on a lattice or 
infinitely thin treads in a liquid which we have in mind. It is of fundamen
tal and practica! interest to understand the effect of entanglement on glassy 
dynamics. 

In a first attempt we have worked out a microscopic theory [18,19] for 
the system of rods. The starting point is the Smoluchowski equation for the 
time-dependent N-rod probability density PN(fh, · · · , flN; t). fli = (8i, rPi) 
describes the orientation of the rodat lattice site i. Then it is straightforward 
to derive a hierarchy of equations for the reduced k-rod density 

P~~)"nk(fl1,··· ,flk;t) = J II dflnPN(fl1,··· ,flN;t). (1) 
n:;i:n1,··· ,nk 

where we use fli = flni on the l.h.s. of Eq. (1). This hierarchy relates 8p~11) fat 
. h (1) d (1) d 8 (2) /8 . h (1) (2) d (3) I d W1t Pnl an Pnl n2 an Pnl n2 t W1t Pnl ' Pnl n2 an Pnl n2n3' etc. n or er 

to close these equations we neglect p~3}n2 n3 and describe the influence of 
a third rod at n3 by replacing the bare diffusivity tensor Do by an effective 
one, D(fl1,fl2;t). 

Finally one arrives at a self-consistency equation for the Laplace transform 
D(fl1, fl2; z) [19] 

fi-1(fl1, fl2; z) = D016(fl1lfl2) + 
1 "" ~(2) -1 + 41f L._.,(Tn1 n 3 (fl1,fl2)[(z-A ) 

(2) 

where (Do)a,a =Do b00,a, g~~)n2 (fl1, fl2) the equilibrium pair distribution func
tion, Â(2) a linear operator [19] and Tn1 n 2 (fl1, fl2) is the torque between rods 
at site n1 and n2. For technical convenience we perform a further approxi
mation 

D(fl1, fl2; z))a,a ~ D(z)ba,ab"(fl1lfl2). (3) 

Using Eq. (3) one obtains from Eq. (2) [19], 

1 1 1 ~( ) 1 ~( ) 
D(z) =Do+ D(z) v (;l' (=z D z' (4) 

where v( (; l) is related to the Laplace transform of the torque-torque cor
relator 

. - 1 "" ,e(2)j t v(t, l)- 3 L...- (Tn1n2 • e Tn 1 nJ· (5) 



Fig. 2. Time-dependence of the torque-torque correlator for L/lrn1 - rn2 l = 1.8 

(dotted), 2.0 (dash-dotted), 4 (dashed) and 6 (solid line). rn is the lattice vector of 
site n 

( ) denotes averaging over [hand D2 with (1/47r)2 g~;)n2 (D1 , 0 2 ) as measure 

and .C(2)t is the adjoint 2-rod Smoluchowski operator with Do replaced by 

one. From Eq. ( 4) one gets immediately the corresponding equation for the 

diffusion constant D(l) at z =O 

D(l) = Do[1 - v(l)] (6) 

with 

00 

v(l) = v(O; l) = J dtv(t; l). (7) 

o 

This result shows that the bare diffusion constant is reduced by a factor 

(1-v(l) ). The crucial quantity v(l) is determined by the La place transformat 

frequency z =O ofthe torque-torque correlator (Tn1n2 ·exp .C(2)tt Tn1n2 ) of an 

isolated pair of rods at sites n1 and n2. A numeri cal result for that correlator 

is presented in Fig. 2. Figure 2 demonstrates that the decay of the torque

torque correlator becomes slower with increasing l. Therefore the integral 

in Eq. (7) and accordingly v(l) increases. An orientational arrest occurs if 

D(l) = O which happens at a criticallength le for which v(le) = 1. Making 

use of the numerica! results for v(l) we have got le~ 3.45, 2.78 and 2.20 for 

a se, bec and fcc lattice, respectively. The value le ~ 2.20 is in a reasonable 

range of l~D ~ 2.7 [11]. A variational approach for the calculation of v(l) 
yields values for le which exceed the numerica! ones by roughly 50% [19]. It 

is easy to show that D(l) rv (le - l)'Y with "( = 1. 
Although we have found a self-consistency equation which indeed yields 

a glass transition with reasonable values for le it can not be the correct one. 
A discussion of the z-dependent self-consistency equation Eq. (4) allows to 
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prove that the non-ergodicity parameters are continuous at le [19], in variance 
with the numerica! finding. Consequently we have to improve our approach, 
qualitatively, in order to remove that drawback. How this can be achieved is 
the subject of the next section. 

2 Microscopic Theory 
of a Discontinuous Glass Transition 

Since we have not found a way to modify the effective medium-like theory 
presented in Sect. 1 such that a discontinuous glass transition occurs, we have 
returned to the Zwanzig-Mori formalism. We restrict ourself to the system of 
N hard rods. Particles in a liquid can be treated similarly. We will consider 
N infinitely thin hard rods of length L on a periodic lattice with lattice 
constant a. The dynamics is Newtonian. The rods collide elastically, provided 
l = L /a > 1 and move freely between subsequent collisions. For simplicity 
we assume the rods to be fixed with their center of mass. The corresponding 
moment of inertia is denoted by 1. The coordinates in phase space are the 
angular coordinates fln = (Bn, cPn) and their conjugate momenta Pen 
1Bn, P<Pn = 1 sin2 Bn · ~n, n = 1, · · · , N. The kinetic energy is given by 

N 

1-lkin({Bn,c/Jn},{pen,P<Pn}) = 2
1
1 L [P~n +sin-2 BnP~n] 

n=l 

1 N 

= 21 L 1~ 
n=l 

(8) 

where ln is the classical angular momentum of rod n. The time evolution is 
determined by the Pseudo-Liouvillean 

with 

T!m = l!lr*mlle( ± !rr*m)e(~ -lsnml) 
xe( ~ -lsmnl)o(lr*ml- o+) (b~m- 1). 

(9) 

(10) 

(11) 

(12) 
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and b;tm(b;;:m) replaces the angular momenta before (after) the collision by 
the corresponding momenta after (before) the collision. More details about 
the derivation of Eqs. (12) can be found in Refs. [11,20]. The torque T~m 
(Eq. (12)) for Newtonian dynamics differs from that for Brownian dynamics 
although the product of theta- and delta functions describing the condition 
for a contact are identica!. 

Due to the rod's zero thickness the partition function is given by 

(13) 

Accordingly the free energy is not singular and therefore no equilibrium phase 
transition exists. Next we introduce the microscopic orientational density 

Pn(n, t) = 8(!2if2n(t)) (14) 

for the rod at site n at time t. It obeys the continuity equation 

Pn(n, t) +iL· jn(n, t) =O (15) 

with L the operator of angular momentum acting on n and 

(16) 

the orientational current density. The angular velocity follows from 

Wn(t) = ln(t)jJ. (17) 

It is useful to introduce tensorial densities by expanding a local function 
Fn(n) with respect to spherical harmonics, 

(18) 

The inverse is given by 

(19) 

This yields 

(20) 

(21) 

were we used Eq. (17). Note, that (i)Pnoo(t) = 1, due to the normalization of 
Pn(n, t) and (ii)Pn>-.(t) =O for j odd, because ofthe rod's head-tail symmetry. 
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Now we can introduce the time dependent orientational correlators 

(22) 

vv' ( ) ( ·v ( )* ·v' ( )) _ ( ·V* -i.C_ t ·v' ) Jnn' ,.\A' t = Jn.\ t Jn' A' o = Jn.\ e Jn' A' . (23) 

Since j = O does not describe orientational degrees of freedom it will be 
j 2: 1 in the following. It is easy to show that the static correlators, i.e the 
correlators at t = O, are given by 

The time dependent and static correlators also depend on the physical 
parameters l,I and temperature T (cf. Eq. (24), for t = 0). Although I 
depends on the rod's mass and l we will take it as a parameter. Then all the 
quantities can be scaled such that the I- and T-dependence drops out. Let 
us introduce the microscopic time 

T = [I/(kBT)] 112 . (25) 

Then we will use the scaled variables 

(26) 

from now on. 
To apply the Zwanzig-Mori projection formalism we choose the projectors 

on Pn>- and Pn>-· The resulting Mori-Zwanzig equation reads 

t 

S(t) + vS(t) + 0 2 S(t) + 0 2 j dt'm(t- t')S(t') =o (27) 
o 

where we used the matrix notation S(t) = (Snn',>-N(t)). Furthermore it is 

(28) 

the scaled Enskog term 

[2j = [j(j + 1)]1/2 (29) 

the scaled microscopic frequencies and 

the corresponding memory kernel. Q = 1 - Pp- P1 projects perpendicular 
to Pn>- and Pn>-· These results are in close relationship to those for simple 
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liquids [4,5,6]. Note that Eqs. (27) and (30) do not contain any I and T 
dependence, due to the use of scaling Eq. (26). 

As well known, it is the main problem to find an approximation for the 
memory kernel. The strategy of MCT in its original form is to project the 

fl.uctuating force Q .C-IPn>.) onto a pair Pn' A' Pn" >." of density modes. It is easy 
to prove that this projection is zero because of the trivial statics. This result 

also holds by projecting on any product Pn 1 >. 1 Pn2 >.2 • • • Pnv>.v. Consequently, 
we have to follow a different path . .C-Pn>. = .CoPn>. + .C'_pn>. consists of 
a kinetic part ( first term) and a force term (second term). Sin ce the slowing 

down of the rod's dynamics is assumed to be governed by the forces we 
perform the first approximation 

.C-Pn>. ~ .C'_pn>. =- L L~A' L T;:nl~PnA' (31) 
A',a n'#n 

where we used Eqs. (11) and (15)-(17). 
The matrices (L~A') are given by L~A' = J d.flY{(.fl).îayA' (.fl). Making 

use of Eq. (31) we get for the Laplace transform of the kernel 

mnn',>.N(z) ~ [j(j + 1)j'(j' + 1)t1 L L L~:ll L~:A'". 
a,a' A",A'" 

· L (P~>."l~T;n"IQ[Q.C_Q- zt 1 QIT;:"n'z~;Pn'A'")· 
n",n'" 

Note that T;n' acts on l~,, only. The second approximation is crucial 

(P~N'l~T~n"IQ[Q.C_Q- zt 1 QIT;:"n'z~;Pn'>."') ~ 

(32) 

(p;,"{FPn>,p;",,} IQ[QLQ- zr' Q' {FPn"'>\P;,,;}Pn'N") 

· /a 1 - [ (nn11n111n1
) ]-l - 1 a') _ x(-z)\ln Tnn" .C -z Tn'"n' ln' ,(z-0). (33) 

Here a few comments are in order. First, we have factorized the l.h.s. of 

Eq. (33) into a correlation function involving products of densities, only, and 

another one depending on the "forces", e.g. T;:"n'z~;, only. Second, in order 

to account for the correct statistica! weight of the force mediated by T;n" 

and T;:"n' we have introduced the terms in curly brackets. The sum 2:~, 
1 

has the correct symmetry properties with respect to rotations and it is re-

stricted to j~ even (denoted by 2:'), due to the head tail symmetry and 
n =J. n", n' =J. n"'. Third, in analogy to conventional MCT we assume the 
second factor not to be singular. This is achieved by restricting the time de
velopment to that of the rods at n, n", n111 and n', given by the corresponding 

( Il III ') 

Liouvillean .C:!n n n . Since this "force-force"-correlator (or more precisely 

torque-torque correlator) does not slow down, we are allowed to take it at 

frequency z =O, provided the first factor exhibits slowing down. 
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Application of the product rule for the spherical harmonics on p~, A' Pn' )..III 
1 

gives 

with 

bAl A2 A3 = 
·)1+)2-)3 [(2j1 + 1)(2j2 + 1)] 1/2 
z 2j3 + 1 

xC(jd2J3I(m1m2m3) C(jd2J3IOOO) = bA2 A1 A3 • 

The first factor can be expressed as linear combination of 

\P~A2P~11 Al IQ [QL.:_Q- zr1 Ql Pn111 A~Pn'A;). 

(34) 

(35) 

(36) 

This correlation function of density pairs also appears in conventional MCT. 
Following MCT, we use as third approximation 

(p~A2 P~11 A1 1 Qe -iQ L Qt Q 1 Pn 11' A~ Pn' A;) 
(37) 

With these approximations we finally get 

(t) """ """ 1 """ v>.>.';AlA2A~A; mnn',AA' :=::::: L....,; 6 ~ nn';n"n'" . 
n" ,n"' A1,A~ ..\2,.:\; 

· [snn11',A2 A~ (t)Sn 11 n',AlA;(t) + Bnn',A2 A;(t)Sn11 n111 ,A 1 A~ (t)] (38) 

with the vertices 

VAA';AlA2A~A; - [ "(. + 1) ·1( ·1 + 1)] -1 """ """ L'"* L'/ nn1 ;n11 n111 - J J J J 6 6 AA3 NA; 
Aa..\~ a,a' 

(39) 

Equations (27)-(30), (38) and (39) are the closed set of MCT equations. 
Their mathematical structure is identical to original MCT in that sense that 
Eq. (27) is identical and that the memory kernel is bilinear in the t-dependent 
correlators. The main difference lies in the vertices. In the original version 
of MCT they depend on the static correlators, only. The modified version, 
Eq. (39), involves the calculation of the time dependent torque-torque corre
lator for two (n = n1 # n" = n"1), three (n # n1 # n" = n 111 ) and four rods 
( all n, n', n", n'" are different from each other). Note that 

(l~IT;nll [iL.:~nn11 n11'n')r 1 T,;:;~~n'll~;) 
00 J ( 11 III ') 1 

= dt(l~ IT;nll exp[ -iL.:~n n n t]T,;:;~~n'll~,) (40) 
o 
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( 11 III 1) 
where the time dependence is given by {,_nn n n . 

The long time behavior of S ( t) follows from 

t 

S(t) + j dt'm(t- t')S(t') =o (41) 

o 

from which one obtains the equation for the non-ergodicity parameters (not 
normalized) F = Iim S ( t) : 

t_,oo 

F[S(O) - Fr1 = F(F) F(F) = Iim m(t). 
t---;oo 

(42) 

3 Discussion and Conclusions 

We have studied systems for which the glassy dynamics and the glass transi
tion is not the consequence of growing static correlations but of entanglement 
effects. Since the direct correlation functions vanish for these systems, the 
original version of MCT can not be used because the memory kernels respon
sible for the slowing down of relaxation vanish. In order to find an alternative 
microscopic approach we have chosen a system of infinitely hard rods fixed 
with their centers on a periodic lattice. As a first step we have investigated 

the hierarchy of equations for the reduced probability density obtained from 
the Smoluchowski equation for N rods. This hierarchy has been truncated at 
its second level. This level yields the time variation of the 2-rod density as 
functional of the 1-, 2- and 3-rod density. Now, assuming that the influence 
of a third rod on the other two rods can be approximated by an effective 
diffusion tensor we finally have obtained a self-consistency equation for that 
tensor. This equation yields a decrease of the rotational diffusion when l is 
increased and an arrest at a criticallength le [18,19]. The slowing down of 
the rotational dynamics and the glass transition is driven by the growth of 
the time dependent torque-torque correlator (Eq. (5)) with increasing l. Al
though a glass transition is obtained, there are two short-comings. First, the 

transition is of type-A [4], i.e. continuous ( cf. [11]). Second, a consequence of 
a type-A transition is that the exponent '/ equals one. These two results are 
in disagreement with the numerica! ones [11]. The continuity of the transition 

is the most striking drawback. 
In order to remove these discrepancies between the simulational and the

oretical results we have returned to the exact Mori-Zwanzig equation for the 

orientational correlators Snn' ,>.N ( t). Since we already know that the vertices 
of the approximated memory kernel of original MCT are zero ( due to the 
trivial stat ies) we ha ve resorted to an alternative. This has led to the fac
torization of the correlation function of the fluctuating forces into two parts. 
The first factor is the correlation function of pair densities, as in original 
MCT. Following MCT, this first part is approximated again by products 
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Bn1np,1 >.~ (t)Sn2 n2,>.2 >.2 (t). The second factor, the vertex, is determined by 
the time-dependent torque-torque correlator of a system of only two, three 
and four rods. The crucial input are their time integrals from zero to infinity 
(cf. Eq. (40)) which are equal to their Laplace transformat frequency z =O. 
These time integrals are a measure of the collisional events. With increasing l 
the probability for collisions will increase, leading to an increase of the "area" 
under the time-dependent torque-torque correlators (cf. Fig. 2) and in turn 
to an increase of the vertices. Accordingly, the "area" under the time depen
dent torque-torque correlators plays the same role as the static correlators do 
for systems with excluded volume effects. Whether or not the l-dependence 
of the "area" under the torque-torque correlators is the same or different for 
Newtonian and Brownian dynamics is not obvious. It will be important to 
check this point, because two different criticallengths le, exponents "f, etc. 
would occur in case that this "area" has different l-dependence. 

There is another point which has to be stressed. The existence of a dis
continuous glass transition does not only require a bilinear memory kernel 
but also corresponding properties of the vertices. Sufficient but not necessary 
is their positive definiteness [4,21]. Whether a discontinuous transition really 
occurs has still tobe shown for the modified MCT. 

The same type of approximation of the memory kernel as presented in 
Sect. 2 can also be applied to partide systems with excluded volume inter
actions. Again, the growth of memory effects is ruled by the "area" under 
the time dependent force-force correlators of two, three and four particles. If 
this area becomes large enough at low temperatures a glass transition will 
occur, provided the vertices have corresponding properties. However, the q
dependence of the corresponding non-ergodicity parameters will not be in 
phase with the q-dependence of the corresponding static correlators as found 
from original MCT. This lack of the influence of static correlators on the 
glassy dynamics and glass order parameters (non-ergodicity parameters) for 
systems with dominant excluded volume effects is a drawback of the present 
mode coupling approximation. In this sense both MCT, the conventional and 
the present one, are complementary to each other. The conventional theory 
yields a satisfactory description of glassy dynamics and structural arrest for 
systems with strong excluded volume interactions and the modified theory 
may be suitable in cases where entanglement is the dominant mechanism. 
The latter does not require infinitely thin objects, like infinitely thin rods 
on a lattice or threads in a liquid. Even if the thickness is finite but small 
the static correlations may be still too weak to drive a glass transition in the 
framework of conventional MCT, but the present version of MCT may still 
yield a transition. 

Whether the modified MCT also yields a satisfactory agreement with e.g. 
the MD-results [11] as original MCT does for numerous systems has still to 
be checked. If this will be true, it would be desirable to unify both mode 
coupling approximations in such a way that the resulting vertices contain 
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both, excluded volume and entanglement effects. This is a great challenge 
which will require a deeper insight into the quality and validity of the mode 
coupling approximations. 
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Abstract. Our recent studies of the influence of hydrogenation on the ferromag
netic semiconductor Gal-xMnxAs are reviewed. We find that upon exposure to 
a remote DC hydrogen plasma, the hole density p in Ga1-xMnxAs thin films with 
x = 0.037 and x = 0.051 can be reduced by several orders of magnitude, while 
the density of Mn magnetic moments is not significantly affected by the plasma 
treatment. The ferromagnetism clearly present in the as-grown samples vanishes 
after hydrogen incorporation. We analyze the effect of the hydrogenation in de
tail with the help of secondary ion mass spectroscopy, electronic transport, Hall, 
DC magnetization, and Fourier-transform infra-red absorption experiments. All re
sults indicate that the Mn acceptors are electrically passivated by the formation of 
Mn-As-H complexes, resulting in the loss of long-range magnetic ordering. 

Dilute magnetic semiconductors (DMS) are a very interesting class of materi
als, because they bring together the long-range magnetic order characteristic 
of ferromagnets and the versatile properties of semiconductors. Therefore, 
DMS are considered as an important building block for semiconductor-based 
magneto-electronic devices. Moreover, exploiting the well-established tech
niques of semiconductor technology to manipulate the semiconductor prop
erties of DMS often also allows to control the magnetic ordering. Several 
such approaches have been demonstrated in different DMS, including the use 
of photo-generated charge carriers [1], the field effect [2], annealing [3], and 
co-doping [4]. 

Gal-xMnxAs, on which we focus here, is currently the prototype III-V 
dilute magnetic semiconductor. For Mn contents x ~ 0.01, Ga1_xMnxAs 
becomes ferromagnetic, with Curie temperatures Te :S 170 K [5,6]. The 
introduction of Mn into GaAs simultaneously gives rise to (i) large local
ized magnetic moments and (ii) delocalized holes. The former are caused by 
the electrons in the half-filled 3d5-shell of Mn, which couple to a high-spin 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 453-465 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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S = 5/2 state according to Hund's rules. The itinerant holes are due to the 
fact that the two-valent Mn on a substitutional Ga site is an acceptor in 
GaAs. With the properties (i) and (ii), the two ingredients for itinerant fer
romagnetism are present in Gal-xMnxAs. lndeed, it now is widely accepted 
that the ferromagnetic exchange between the Mn moments in Ga1_xMnxAs 
is mediated by delocalized holes [6,7]. Therefore, a variation of either the 
density of Mn moments NMn ~ x or the hole density p should result in 
a change of the ferromagnetic properties of Gal-xMnxAs, and thereby allow 
to critically test the theoretical models developed or to adjust the magnetic 
properties of the material for a specific application. However, an independent 
variation of NMn and p is not as straightforward as it might seem, as both 
are determined by the Mn content x, so that a post-growth control of the 
hole density in Gal-xMnxAs allowing to change p by orders of magnitude 
has proven elusive. 

It is well established that hydrogen incorporation can result in a pas
sivation or compensation of donors or acceptors. In particular, it has been 
demonstrated that the group-11 acceptors Be, Mg and Zn in GaAs can be 
passivated via hydrogenation [8,9,10,11,12]. In this paper, we summarize our 
recent investigations which show that a hydrogen passivation of the Mn ac
ceptor in GaAs is also possible [13], allowing to change the hole density p in 
Gal-xMnxAs thin films by several orders of magnitude, while the density of 
localized Mn magnetic moments is not significantly a:ffected by the hydrogen 
incorporation. As a consequence, the ferromagnetism present in the as-grown 
samples gives way to paramagnetism after the hydrogenation - as expected 
upon the removal of the itinerant holes mediating the ferromagnetic exchange 
interaction. The experiments discussed here are focused on the two extreme 
situations (as-grown vs. completely passivated Ga1-xMnxAs films), but our 
results also show that a partial hydrogenation and thus a "hydrogen-control" 
of ferromagnetism is possible. 

1 Sample Preparation and Hydrogenation 

The Ga1_xMnxAs thin films were grown by molecular beam epitaxy on 
semi-insulating, (001)-oriented GaAs substrates. A nominally undoped GaAs 
buffer layer was first deposited at a substrate temperature Ts = 585°C (high 
temperature, HT) to initiate the growth. Then, the substrate temperature 
was lowered to Ts = 270°C for the low-temperature (LT) growth of the 
Ga1_xMnxAs thin film. In some samples, an additional undoped LT GaAs 
buffer layer was deposited prior the Gal-xMnxAs layer. In the following, we 
will focus on two samples: a 320 nm thick Gal-xMnxAs layer with x = 0.037 
and a 330 nm thick Ga1_xMnxAs layer with x = 0.051, respectively. The Mn 
content x was determined from high-resolution X-ray diffraction measure
ments [6]. 
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Fig. 1. (a) In a simple electron counting picture, Mn residing on a substitutional Ga 
site acts as an acceptor, because one electron from the valence band is required to 
saturate ali bonds. The delocalized hole wave function is schematically represented 
as a large circle. Assuming complete ionization, Mn and As are in in the oxidation 
states +2 and -3, respectively, and the positively charged hole h+ is required to 
obtain charge neutrality. {b) Upon hydrogenation, a Mn-As-H complex is formed. 
Because the H atom supplies an additional electron to the complex, Mn does not 
act as an acceptor any more, which results in a decrease of the density of free holes. 
The oxidation states of Mn+2 and As-3 do not change upon hydrogenation, the 
charge neutrality of the complex now achieved by the ionized H+ atom 

A remote DC hydrogen or deuterium plasma operated at 0.3 mbar was 
used to hydrogenate (deuterate) the Gal-xMnxAs thin films. During the 
plasma treatment, the samples were heated to 170°C. These parameters were 
chosen based on a passivation study of Zn acceptors in GaAs:Zn [11]. Up to 
168 h of plasma exposure time were required for a complete hydrogenation of 
the Gal-xMnxAs films. We tentatively attribute this effect to the trap-limited 
diffusion of hydrogen; this issue is currently being investigated in detail and 
will be discussed in a future publication. 

2 Hydrogen and Group-11 Acceptors in GaAs 

The effect ofhydrogenation on the group-II acceptors Be, Mg and Zn in GaAs 
has been investigated in some detail [8,9,10,11,12]. Hydrogen was found to 
form complexes with these acceptors, passivating them. Local vibrational 
mode spectroscopy has proven useful to investigate the microscopic structure 
of these complexes. Fourier-transform infra-red spectroscopy (FTIR) exper
iments have shown that the H atom is located in a bond-centered position 
in GaAs:Be [9,10]. In contrast, As-H stretching modes around 2145 cm-1 

are observed in hydrogenated GaAs:Mg and GaAs:Zn at low temperatures, 
the mode position being rather independent of the specific acceptor stud
ied. This has been taken as evidence that the hydrogen is in a back-bonded 
configuration in the corresponding complexes, as indicated schematically in 
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Fig. l(b). Due to the similar ionic radii of Mn and Zn, Hin Gal-xMnxAs is 
also expected to go into the back-bonded position. 

The effect of hydrogenation on the electronic properties of the acceptors 
can be understood in terms of an electron counting scheme, as illustrated in 
Fig. 1. As is the case for the other group-II acceptors, substitutional Mn on 
a Ga site in GaAs is short of one electron to saturate the four bonds to the 
neighboring As atoms. It therefore acts as an acceptor, taking an electron 
from the valence hand and thereby introducing an itinerant hole into the 
crystal. Upon hydrogenation, the electron required to saturate the dangling 
As bond is provided by the H atom. Therefore, Mn in the Mn-As-H complex 
is expected to be passivated and should no longer act as an acceptor, as in 
the case of the other group-II acceptors. It is important to note that the Mn 
3d-electrons are not affected by the hydrogenation according to this model. 

3 Hydrogen in Ga1 _xMnxAs: Experimental Results 

Assuming that the effect of the hydrogenation of Mn in Ga1_xMnxAs is sim
ilar to that of the group-II acceptors Mg and Zn in GaAs summarized in the 
previous section, one would expect hydrogen to chemically bind in Mn-As-H 
complexes in Ga1_xMnxAs after the hydrogenation. At the same time, the 
hydrogen treatment should result in a significantly reduced hole concentra
tion. In the following, we compare these predictions with experiment. We 
start the discussion of our experiments with a quantitative analysis of the H 
incorporation. 

3.1 Secondary Ion Mass Spectroscopy 

The concentration of hydrogen present in the Ga1_xMnxAs thin films af
ter the plasma process was quantified by secondary ion mass spectroscopy 
(SIMS), using the hydrogen isotope deuterium which can be detected more 
sensitively due to its low natural abundance. The corresponding depth profiles 
are shown in Fig. 2, using Cs+ as primary ions and detecting Mn as positive 
and D as negative ions in a Cameca 5 spectrometer. The D concentration 
was determined quantitatively by comparison to implantation standards. For 
Mn, no such standards were available. We therefore have normalized the Mn 
concentrations given in Fig. 2 to the nominal Mn content determined from 
XRD. In both samples, the Mn and D concentrations are identica! to within 
the experimental uncertainty of the SIMS measurements. Note also that the 
concentration of D in the GaAs buffer layers is significant. This indicates the 
presence of a high density of structural defects in these layers, which can trap 
deuterium. Similarly, the high concentration of D at the interfaces is indica
tive of a high density of deuterated defects there. However, although these 
defects may lead to compensation, their density is more than an order of 
magnitude smaller than the Mn concentration. Thus, the Mn doping indeed 
determines the electrica! properties of the thin films. 
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Fig. 2. Secondary ion mass spectroscopy depth profiles of deuterated Gal-xMnxAs 
thin films with (a) x = 0.037 and {b) x = 0.051 show that the concentration of 
incorporated deuterium is identical to the Mn concentration in the films to within 
experimental error 

3.2 Electronic Transport 

As expected for the high Mn doping levels, the as-grown Ga1_xMnxAs films 
are metallic. Figure 3(a) shows that their resistivity is nearly temperature 
independent. The small decrease of the resistivity for T ::; 70 K in both 
samples is typically observed in ferromagnetic Ga1_xMnxAs films and has 
been attributed to a reduced spin-disorder scattering [5,14]. The resulting 
hump in the resistivity can be used as an estima te of the Curie temperature 
Te [6]. In sharp contrast to this metallic behavior, the samples are semi
conducting after deuteration (Fig. 3(b)). The resistivity at room tempera
ture increases by about three orders of magnitude compared to the values 
prior to hydrogenation, and by up to 11 orders of magnitude at 4 K. Near 
room temperature, the resistivity is thermally activated with an activation 
energy EA = (50 ± 10) meV for x = 0.037 and EA = (80 ± 10) meV for 
x = 0.051. These energies correspond to roughly half of the energy separa
tion EMn = 113 me V of the Mn acceptor ground state from the GaAs valence 
hand edge [15], indicating that a small portion (about 10-3) ofthe passivated 
Mn acceptors is still active and determines the resistivity, while compensa
tion only plays a minor role. Room-temperature Hall measurements show that 
both deuterated films still are p-type, with hole densities p = 1.1 x 1018 cm-3 

and p = 5.5 x 1017 cm-3 for x = 0.037 and x = 0.051, respectively, supporting 
the conclusions drawn from the resistivity measurements. No indications for 
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Ga1-xMflxAs, deuterated 
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Fig. 3. Temperature-dependent dark resistivity of Gal-xMnxAs thin films (a) as
grown and (b) after deuteration. The as-grown films are metallic, while semicon
ducting behavior is observed after the deuteration 

anomalous Hall contributions could be detected at 295 K. The deuteration 
therefore clearly results in a very efficient electronic passivation of the Mn 
acceptors. 

3.3 Local Vibrational Mode Spectroscopy 

To elucidate the microscopic state of H in Gal-xMnxAs, we have investi
gated the infrared absorption properties of both fully hydrogenated and fully 
deuterated Gal-xMnxAs samples, using a Bruker IFS 113v FTIR spectrome
ter equipped with a Helium flow cryostat. Figure 4 shows the FTIR transmis
sion spectra for samples with a Mn content x = 0.037. In the hydrogenated 
material, we find an absorption line at 2143 cm-1 at T = 6 K. The line 
position changes with increasing temperature as shown in the inset of Fig. 4, 
its full width at half maximum increasing only marginally from 3 cm-1 at 
T = 6 K to 4 cm-1 at T = 295 K. In the deuterated Gao.963Mno.o37As sam
ple, the absorption line is shifted to 1546.5 cm-1 at T = 6 K. The effect of 
the Mn content x on the vibrational mode appears to be rather small, as 
shown exemplarily for deuterated material in Fig. 5. Independent of our in
vestigations, Bouanani-Rahbi and coworkers have performed similar studies 
of the vibrational properties of H in Ga1-xMnxAs [16]. They find essen
tially the same As-H stretching mode at 2140.5 cm-1 in Gao.966Mno.034As, 
the mode position shifting with temperature in close analogy to the results 
shown in Fig. 4 for our samples. The only difference to our results is that 
Bouanani-Rahbi et al. report a weak dependence of the mode position on the 
Mn concentration x, while we observe the modes to be independent of x to 
within experimental uncertainty (Fig. 5). 
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Fig. 4. Infrared absorption spectra of hydrogenated and deuterated 
Gao.963Mno.037As. The spectra were taken with a spectral resolution of 0.5 cm-1• 

Inset: Temperature dependence of the As-H stretching mode in hydrogenated 
Gao.963Mno.037As ( open circles, this work) and in hydrogenated GaAs:Mg (full 
squares, [12]). The lines are guides to the eye, revealing the close similarity between 
the modes of the two different complexes 

Fig. 5. Infrared absorption spectra of 
deuterated Gal-xMnxAs films with 
x = 0.037 and x = 0.051. The infiu
ence of the Mn content x on the mode 
position is smaller than the spectral 
resolution 

The As-H and As-D stretching modes which we observe in Gal-xMnxAs 
are very similar to those of the heavier group-II acceptors in GaAs [13]. 
The mode position is nearly independent of the specific acceptor consid
ered, and even the tempera ture dependence of the As-H stretching mode in 
Gao.963Mno.037 As and in GaAs:Mg are similar (Fig. 4, inset). Thus, our vibra
tional mode spectroscopy results suggest that hydrogen is in a back-bonded 
configuration also in Gal-xMnxAs. This is corroborated by X-ray diffraction, 
which shows that upon hydrogenation the lattice constant in Gal-xMnxAs 
increases much less than in Si:B, where H is incorporated on the bond center 
site [17]. However, further investigations still are necessary to fully clarify the 
microscopic structure of the Mn-As-H complexes. 
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3.4 Thermal Effusion 

Fig. 6. Effusion spectra (partial D2 

pressure as a function of sample tem
perature) of deuterated Gal-xMnxAs 
films with x = 0.037 and x = 0.051 

To study the thermal stability ofthe Mn-As-H complexes, we have performed 

thermal effusion experiments. To this end, the partial pressure of D2 effusing 

from the sample was measured with a mass spectrometer while ramping up 

the sample temperature at a constant rate. Figure 6 shows the correspond

ing spectra for deuterated Gal-xMnxAs with x = 0.037 and x = 0.051. In 
both samples, a pronounced effusion peak around 335°C is observed, with an 
additional, weaker peak around 190°C for x = 0.051. Similar experiments in 
deuterated GaAs:Zn showed two effusion peaks at 200°C and 300°C, which 

were attributed to D trapped at the surface and to dissociating D-acceptor

complexes, respectively [11]. Taking into account that as-grown Ga1_xMnxAs 

films should not be exposed to temperatures significantly higher than their 
growth temperature Ts = 270°C to avoid phase separation and cluster forma
tion [6], the deuterated material can be considered as stable for temperatures 
up to the growth temperature. 

4 Hydrogen and Magnetism in Ga1 _xMnxAs 

Let us now discuss the magnetic properties of the films before and after the 

deuteration. The magnetization was measured using a superconducting quan

tum interference device (SQUID) magnetometer with a Re cryostat. We will 

focus on two Gao.963Mno.037As samples, one annealed at 170°C for 168 h 

under a D2-gas flow, the other deuterated with a remote plasma for 168 h 

at 170°C. Both samples thus have been exposed to the same thermal treat

ment and the same gas flow, while the DC glow discharge was on for the 

deuteration, and off for the annealing. 
Figure 7 shows the magnetization M(H) as a function of the externally 

applied magnetic field H and the temperature dependence of the remanent 
magnetization Mrem of the two samples. The annealed film is clearly ferro
magnetic, exhibiting hysteresis as well as a finite remanent magnetization 
up to the Curie temperature Te ::::::! 70 K. Although prolonged annealing at 
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Fig. 7. Magnetization loop of Gat-xMnxAs films with x = 0.037 deuterated for 
168 h at 170° C ( open circles) and annealed under the same conditions, i.e. a con
stant flow of D2 gas, however without switching on the plasma discharge (full 
squares). Clearly, a change of the magnetization due to annealing can not account 
for the absence of ferromagnetism in the deuterated film. Inset: Temperature depen
dence of the remanent magnetization Mrem of the films, measured at H = 7.6 kA/m 

higher temperature can have a negative effect on the ferromagnetic properties 
of Gal-xMnxAs [18], our results show that the above temperature treatment 
improves rather than destroys the ferromagnetism. This already has been 
observed by Edmonds et al. [19] in their low-temperature annealing experi
ments. The linear dependence of the remanent magnetization on tempera ture 
shown in the inset of Fig. 7 is often observed in Ga1_xMnxAs, and has been 
attributed e.g. to a distribution of exchange constants [14,20]. We conclude 
that the magnetic properties of the annealed sample are those characteristic 
for state-of-the-art ferromagnetic Ga1_xMnxAs. 

In contrast, no evidence for ferromagnetic behavior can be detected in the 
deuterated sample. As shown in Fig. 8, it has a Brillouin-type magnetization 

(1) 

with the saturation magnetization Msat, the Brillouin function B J, the Bohr 
magneton J.lB, the vacuum permeability J.lo, the Boltzmann constant kB, the 
g-value g, and the angular momentum quantum number J. According to the 
electron counting model in Fig. 1, one would expect g = 2 and J = 5/2 for iso
lated Mn+2 with a half-filled 3d5 electron shell. Indeed, assuming these values 
in Eq. (1), a good agreement with experiment is obtained for all tempera
tures (Fig. 8, fulllines). For comparison, we have also included the M(H)
dependencies expected for g = 2.7, J = 1 characteristic ofMn-hole complexes 
(3d5 + hole) in Gal-xMnxAs in Fig. 8 (dashed lines). Schneideretal. have 
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Fig. 8. Magnetization of the Gal-xMnxAs film with x = 0.037 deuterated for 
168 h ( cf. Fig. 7) at T = 2, 5, and 20 K ( open symbols ). The full and dashed lines 
correspond to a Brillouin function, Eq. (1), using g = 2, J = 5/2 and g = 2.7, J = 1, 
respectively. A satisfactory fit is only obtained for g = 2, J = 5/2, corresponding 
to isolated Mn2+ in the 3d5 configuration 

found that these complexes are dominant in GaAs lightly doped with Mn [21]. 
The fact that the dashed lines do not describe the experimentally observed 
M(H)-data well shows that such Mn-hole complexes do not dominate the 
magnetic properties of hydrogenated Gal-xMnxAs, in agreement with the 
conductivity and Hall results. 

However, to obtain quantitative agreement between experiment and 
Eq. (1) in Fig. 8, one must assume Msat = Msat,deut ~ 15 kA/m. While 
this value is somewhat smaller than the saturation magnetization Msat,asgr ~ 
20 kA/m of the as-grown film, it still unambiguously shows that the localized 
magnetic moments are not significantly affected by the deuteration process. 
Nevertheless, both Msat,asgr and Msat,deut are more than a factor of 2 smaller 
than the theoretical value expected from Msat,theo = xNogJ.LBJ ~ 38 kA/m 
for x = 0.037, with the density of cation sites N 0 = 2.21 x 1022 cm-3 in GaAs 
and again taking g = 2, J = 5/2. Both the as-grown and the deuterated 
film thus exhibit a strong deficit in saturation magnetization. Such an effect 
has been repeatedly reported in ferromagnetic Gal-xMnxAs [14,18,22], and 
has been attributed to e.g. Mn-Mn pairs which couple antiferromagnetically 
and therefore do not contribute to the net saturation magnetization [23,24]. 
On the other hand, the saturation magnetization Msat,anneal ~ 36 kA/m of 
the Gal-xMnxAs film annealed at 170°C for a long period of time is large, 
nearly matching Msat,theo· This might indicate that the low-temperature 
anneal leads to a substantial decrease of the density of antiferromagneti
cally coupled Mn-Mn pairs. In contrast, this effect appears tobe completely 
suppressed during the deuteration, possibly because of the formation of 
deuterium-complexes with different diffusion properties. More detailed ex-
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periments will be required to clarify this issue, in particular also addressing 
the effect of deuteration on films which already have been annealed and thus 
have Msat,anneal ~ Msat,theo• 

Taken together, the magnetization experiments clearly demonstrate that 
the deuteration completely quenches the ferromagnetism present in the as
grown and annealed films. At the same time, the localized Mn magnetic 
moments are not significantly affected by the deuteration. Thus, the absence 
of ferromagnetism in the deuterated sample can not be due to an annealing 
effect, but must be attributed to the incorporation of deuterium and the 
corresponding reduction of the hole density. 

5 Summary and Outlook 

We have investigated the effect of a low-temperature hydrogen plasma treat
ment on the electronic, vibronic and magnetic properties of Ga1-xMnxAs 
thin films. Similar to the group-11 acceptors Mg and Zn in GaAs, the hydro
genation results in the formation of Mn-As-H complexes and very effectively 
passivates the Mn acceptors. The localized Mn magnetic moments are not 
affected by the hydrogen incorporation. However, since the ferromagnetic ex
change interaction in Gal-xMnxAs is mediated by delocalized holes, a control 
of the hale density via the hydrogenation allows a "hydrogen control" of fer
romagnetism. 

In this paper, we have only considered the two limiting cases, namely as
grown and fully hydrogenated samples, to demonstrate the viability of the 
method. However, a partial hydrogenation is also possible. Such a controlled 
hydrogen passivation should allow to reduce the hole density p by a well 
defined amount and induce controlled changes in the electronic and mag
netic properties. Since it has been suggested that the magnetic anisotropy 
strongly depends on p [7], a patterned hydrogenation or hydrogen implan
tation might allow to vertically or laterally pattern the magnetic properties 
of Gal-xMnxAs films, in terms of the Curie temperature or of the magnetic 
anisotropy. Moreover, such a local hydrogenation could make it possible to re
alize ferromagnet/semiconductor heterostructures in one single Ga1-xMnxAs 
film. This shows that the incorporation of hydrogen into ferromagnetic semi
conductors opens up fascinating new areas for the combination of magnetic 
and semiconducting materials. 
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Abstract. Soft X-ray resonant diffraction is a new technique pioneered by our 
group. Huge resonant enhancements of charge and magnetic scattering can be ob
tained at the L-edges of 3d transition metal oxides. We review the technique of 
soft X-ray diffraction as well as giving recent examples of charge, spin and orbital 
ordering from bulk single crystals. We have studied the low temperature phase of 
Lao.5Sr1.5Mn04. Previous claims of orbital ordering in such materials have relied on 
observations at the K edge. These claims have attracted a barrage of controversy 
from theoretical studies. Instead we have employed resonant soft X-ray scatter
ing at the manganese Lui and Lu edges which provides a direct measurement of 
the orbital ordering. Energy scans at constant wavevector have been compared to 
theoretical predictions and show that at all temperatures there are two separate 
contributions to the observed scattering, direct Goodenough orbital ordering and 
strong cooperative Jahn-Teller distortions of the Mn3+ ions. 

1 Introduction 

The use of soft X-ray energies in single crystal diffraction experiments has 
received little attention due to the perception that the absorption by the 
sample is far too high. Certainly X-rays at such energies are extremely in
convenient to work with. Firstly, air absorption at such energies is severe; the 
experiment (sample, diffractometer etc) must be placed in vacuum. Secondly, 
soft X-rays have prohibitively long wavelengths, which means that the Ewald 
sphere is very small, and only a very small volume of reciproca! space around 
the origin is accessible. As a result, there have been no reported experiments 
of diffraction from single crystals using soft X-rays until very recently [1]. We 
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chose to study the bilayer manganite La2-2xSr1+2xMn207 [2] which has unit 
cell parameters of 3.87 x 3.87 x 20.1 A. It displays colossal magnetoresistance 
and displays charge ordering at approximately 220 K with anti-ferromagnetic 
spin ordering occurring below "'180 K. The c-axis is sufficiently long to allow 
us tobe able to access the (002) Bragg reflection, even at soft X-ray energies. 

2 Charge Scattering 

These experiments were conducted on station 5U.1 at the Synchrotron Radia
tion Source (SRS) at Daresbury Laboratory. The beamline produces a tune
able monochromatic beam in the energy range 60-1500eV. The two-circle 
diffractometer [3] is in a high vacuum vessel to eliminate air absorption, and 
a variable temperature stage using liquid nitrogen is located on the sample 
(O) axis. The scattered photon flux was estimated from calibration of the 
drain current of the photodiode detector. 

The crystal of La2-2xSr1+2xMn207with x = 0.475 was grown by the 
floating-zone method. The sample was aligned in the diffractometer with 
the (001) and (110) defining the diffraction plane. Initially experiments were 
carried out in the non-resonant conditionat a photon energy of 900eV. Per
forming such a calculation to find the depth penetration of the incident beam 
leads to a correlation length of 4650 A. This demonstrates that the X-rays 
are penetrating through many unit cells of the single crystal. 

Next we recorded the (002) Bragg peak intensity as a function of the 
incident X-ray energy. Close to absorption edges the real and imaginary scat
tering factors are radically altered, giving increased absorption, and also in
creased scattering. Figure 1 shows the intensity of the (002) Bragg reflection 
as a function of energy close to the Lui and Lu absorption edges. Dramatic 
enhancement of the diffraction intensity is observed at "'640 and "'652eV. 
These enhancements are so large that potentially extremely weak charge scat
tering, unobservable at off-resonant energies, could be resonantly enhanced 
to become easily observable via the resonant enhancement effect. 

These charge scattering measurements already extend the range of possi
bilities of X-ray diffraction in the study of crystal structures, but the really 
exciting prospect is the use of such resonances in the study of magnetic 
structures. The use of X-ray scattering to probe the magnetic structure of 
crystalline solids started over 25 years ago with the study of NiO by de 
Bergevin and Brunel [4]. However, such scattering is an extremely weak phe
nomenon, typically 108 times weaker than charge reflections, with the result 
that most magnetic structure determination has employed neutron diffrac
tion. Huge increases in the magnetic cross-section of X-ray scattering have 
been obtained by tuning the X-ray energy near to the absorption edge of the 
material [5,6,7,8]. These resonant enhancements can be so large that reso
nant magnetic scattering can be employed in the study of thin films and even 
surface layers. 
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Fig.l. An energy scan at constant wavevector through the (002) Bragg reflection 
at 300 K. The inset shows a scan in the 0-20 direction 

Until now it has not been possible to exploit fully resonant magnetic 
diffraction to study 3d transition metal compounds, the largest class of mag
netic materials in technological applications and fundamental research. Scat
tering at the K edge resonances of 3d ions has been observed [9,10], but 
the enhancement is small (factor 3-5) because the transition probed is the 
1 s ~ 4p while the spins responsible for the magnetic ordering belong to the 
3d hand. To study magnetism in transition metal compounds directly one 
needs to access the Ln1 and Ln edges, which exist in the region 500-900eV. 
La2-2:z:Sr1+2xMn207(x = 0.475) undergoes a transition into a charge and 
orbitally ordered state at 220 K followed by a transition into a A type anti
ferromagnetic (AFM) structure at 180K. Therefore below 180K a magnetic 
diffraction peak due to the AFM structure should occur at the (001) posi
tion, even though the (001) Bragg refl.ection is systematically absent because 
of the body centering. Similar peaks (e.g., the (102)) have been previously 
observed by neutron single crystal studies [11]. 

3 Magnetic Diffraction 

The sample was cooled down to 84 K and the incident x-ray energy tuned to 
the L1 absorption edge (769eV). No resonance of the AFM (001) at this en
ergy was observed. The incident photon energy was set to 639 e V correspond
ing to the Ln1 absorption edge. Such an edge causes a dipole transition from 
the 2p312 to 3d levels directly probing the split electronic structure due to the 
magnetism. Appreciable intensity of the (001) was found at this wavevector, 
and a 0-20 scan is shown as the inset of Fig. 2 . A scan of incident photon 
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Fig. 2. An energy scan at fixed wavevector through the (001) antiferromagnetic 
ordering reflection at 83 K. The inset shows a scan through the same peak in the 
(001) direction 

energy verses the integrated intensity of the (001) diffraction was measured. 
The result shown in Fig. 2, indicates two noticeable peaks showing an ex
tremely large resonant enhancement at the Lui edge. In addition magnetic 
diffraction was also observed at the Lu edge. Away from the Lui and Lu 
resonances the magnetic peak was undetectable due to its very low intensity. 
Such a large resonant enhancement has been predicted quantitatively [12]. 
The different spectral shape observed for the (001) as compared to the (002) 
is most probably due to the electronic structure of the 3d hand and its split
ting due to Jahn-Teller distortions and the structure factor ofthe (001) being 
only sensitive to manganese ions. To confirm the origin of the reflection the 
sample was warmed to 300 K, past the Neel point at 180 K and the energy 
scan was repeated. No resonance was found at high temperature. 

4 Magnetic and Orbital Ordering 

Orbital ordering, which involves correlations between the spatial distribution 
of the outermost valence electrons, has long been considered as a vital ingre
dient in the structural and physical properties of strongly correlated electron 
systems such as transition metal oxides. The competition and cooperation 
between the charge, orbital, and spin degrees of freedom of the electron man
ifests itself in unusual properties such as high tempera ture superconductivity, 
colossal magnetoresistance and magnetostructural transitions [14]. In partic
ular, charge-orbital ordering of half-doped manganites has attracted much 
attention and controversy [15,16,17,18,19,20]. In Lao.5Sr1.5Mn04the Mn sites 
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at room temperature are all crystallographically equivalent with an average 
valency of +3.5. This material displays a phase transition at rv240 K below 
which additional reflections at a wave vector of (1,1,0) have been observed 
caused by charge disproportionation of the Mn ions into two inequivalent 
sites identified as Mn3+ and Mn4+ (Fig. 3) [21,22,23]. The strong Hund's 
rule coupling and the large cubic (Oh) component ofthe crystal field implies 
that the Mn3+3d4 site has three electrons in the t2gi level and one electron in 
the twofold degenerate e9r level. The degeneracy of the e9r level can be lifted 
by cooperative Jahn-Teller distortions of the Mn06 octahedral reducing the 
symmetry to D4h and separating the two degenerate levels into 3d3z2-r2 and 
3dx2-y2 levels (Fig. 4). The presence of Jahn-Teller distortions leads to addi
tional satellites observed ata wave vector of (~,~,0) . Therefore cooperative 
Jahn-Teller distortions of the Mn06 octahedra could provide the origin of 
orbital ordering in the manganites due to occupation of the 3d3z2_r2 orbitals 
along the elongation direction. An alternative description as to how the or
bital ordering may occur was provided by Goodenough [24]. Further cooling 
below TN rvllOK results in long range spin ordering with a wave vector of 
( ~, ~, 1) and the formation of a complex antiferromagnetic ordering of both 
manganese sublattices. The arrangements of the spins in Lao.5Sr1.5Mn04is 
similar to that adopted by the half doped manganites - the so-called magnetic 
CE phase [25]. This structure was intuitively predicted by Goodenough [24] 
who also predicted that the spin arrangements would occur via orbital order
ing in the higher temperature phase. Thus the alternative model of orbital or
dering highlights orbital order correlations caused by antiferromagnetic spin 
ordering. Until very recently such questions remained unanswered as direct 
observation of orbital ordering remained elusive. 

X-ray diffraction is generally sensitive to the isotropic electron density 
distribution. However by tuning the photon energy to an absorption edge 
enhanced sensitivity to the valence states is obtained [5,26]. Resonant X-ray 
Scattering (RXS) involves virtual excitations from core to valence states; pho
tons are virtually absorbed by exciting core electrons to empty states, and 
subsequently reemitted when the excited electrons and their core hole re
combine [27,6]. These processes lead to anomalous tensor components in the 
atomic scattering factors and hence to increased scattering and to scattering 
at positions forbidden by the crystallographic space group. Such scattering 
can be caused by long range ordering of magnetic moments, electronic or
bital occupancy or aspherical valence electron clouds. And such scattering is 
element specific. The intensity of the superlattice reflections increase dramati
cally as the photon energy is tuned to an atomic absorption edge. RXS studies 
of Lao.5Sr1.5Mn04were first attempted at the manganese K edge. Resonant 
diffraction of an orbital ordering reflection displayed a striking increase near 
the absorption edge and an azimuthal dependence [23]. However the Mn K 
edge resonance involves virtual excitations from the 1 s to the 4p band and 
is thus generally insensitive to orbital ordering of the 3d levels. Theoreti-



472 Peter Hatton et al. 

Key: 

o o o o o o Mn3+ 

A" ~ 
Mn4+ o o o o • 

o o o o o 0 2-

~ A" 
o o o o o / Spin 

~ ] a b 
V 

2.fi.a 

Fig. 3. Charge, orbita!, and spin ordering in the Mn02 planes of Lao.5Sr1.5Mn04 ; 
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cal studies have proposed that the observed sensitivity is actually caused by 
J ahn-Teller distortions, 4p hand structure effects and 3d- 4p Coulomb inter
actions [28,29,30,31,32,33,34]. In order to directly observe 3d orbita! ordering 
we need to access the Mn L edges. Resonant soft X-ray diffraction at the Mn 
L edges was first reported by Wilkins et al, [1] and also the first direct obser
vations of orbita! ordering using soft X-rays in Lao.sSr1.5Mn04 [35]. Aided 
by published theoretical predictions [36] they reported that the shapes of the 
energy resonances at the Mn Lni and Ln edges showed that the orbita! 
ordering was caused by a mixture of both cooperative Jahn-Teller distor
tions and direct Goodenough orbita! correlations. These results, analysis and 
conclusions were later independently verified by another group [37]. 

The experiments were performed at beamline 5U.1 at Daresbury and 
beamline ID08 at the European Synchrotron Radiation Facility. Single crys
tals of Lao.sSr1.5Mn04with dimensions 10 x 3 x 3mm were grown at the 
University of Oxford using the floating zone method. They were cut with 
either [110] or [112] surface normal and polished with 1 Jlm diamond paste 
to a flat shiny surface. The crystals were mounted in the ID08 five circle 
diffractometer operating at a base pressure of 1 X 10-lO mbar, and equipped 
with a Si diode detector mounted behind variable rectangular aperture. The 
beamline produces rv100% linearly polarized X-rays with an incident flux 
of 1012 photons.s- 1 at rv650eV with an energy resolution of 350meV. Sam
ple cooling was achieved using a liquid He cryostat attached to the sample 
stage by copper braids resulting in a base temperature of 63 K. Variable tem-



• 

./ 

< .... 

Mn 
Lona lon 

.-

Resonant Soft Energy X-Ray Diffraction of Charge 473 

...... ----/..' 
= =!== ····"" <1 ...... . 

j ~ JU 

........ .. 

'• 
. ... .. 

1/ 
Mn Mn 

• o 
eMn 

CryatAI Fi&ld Jahn - T&U r Fleld 

Fig. 4. Schematic diagram of the 3d band energy levels within a lone man
ganese ion ( top), an octahedral crystal field ( center), and a J ahn-Teller dis
torted tetragonal crystal field (bottom). The shapes of the 3d atomic or
bitals are shown on the right, taken from http://folk .uio.no/ravi/activity/ 
ordering/orbitalordering . html 

perature scans of the magnetic and orbital reflections were undertaken at 
beamline 5U.1 at Daresbury Laboratory. 

Figure 3 shows the generally accepted ground state displaying charge, 
spin and orbital ordering in the basal MnOz planes. The high temperature 
14/ mmm unit cell is shown by the solid line (a = b = 3.864 A and c = 
12.40 A). The occurrence of orbital order reflections with a wavevector of 
(~,~,0) shows that the orbital ordering causes the unit cell to quadruple in 
the a- b plane. The new orbital ordered unit cell is shown by the dashed lines. 
The (~,±,0) reflection was found to have a Lorentzian squared line shape. 
Figure 5 shows an energy scan at constant wavevector at 140 K through the 
(:â-,~,0) peak through the Mn LIII and LII edges at .-v643 and .-v6564eV. 
Further confirmation that this scattering originates from anisotropic electron 
density effects is the result of an azimuth scan which shows the theoretically 
predicted behavior showing a sin2 cjJ behavior. Figure 6 shows the energy scan 
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lineshape, the inverse correlation length is found to be 2.6 X 10-3 A 
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Fig. 6. Energy scan at fixed wavevector through the ( i, i, ~) magnetic diffraction 
peak at a tempera ture of 63 K 

through the magnetic ( t, t, ~) refiection at 63 K. The energy scan at constant 
wavevector is considerably more intense than the orbital refiection and the 
spectral weight is far more concentrated at the Mn Lnr edge. 

The integrated intensity of the magnetic ( t, ~, ~) refiection at an energy 
of 642 e V is shown in Figure 7. This shows that the refiection is not observed, 
as expected, above T N. Below T N it increases in intensity and continues to 
increase in intensity as the temperature was lowered towards the base temper
a ture. The solid line in Figure 7 is a fitted line displaying the order parameter. 
Figure 8 shows the integrated intensity of features at 643 and 653 e V in the 
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Fig. 7. The variation of the integrated intensity of the magnetic reflection 
( ~, ~, ~) as a function of tempera ture below the Neel tempera ture 

(~,~,0) orbital reflection as a function. As discussed in our earlier paper [35] 
and in [36] scattering at the Mn L III edge ( rv643 e V) is primarily associated 
with cooperative Jahn-Teller distortions. Those at the Mn Lu ( rv653 eV) edge 
are primarily associated with direct Goodenough orbital ordering. As can be 
seen the features associated with the Jahn-Teller distortions are greatest at 
all temperatures below Too- Close to Too the features are of more nearly 
equal intensity. That means that at T o o orbital order correlations caused by 
antiferromagnetic spin correlations are almost as important as the effects of 
the cooperative J ahn-Teller distortions in determining the long range orbital 
ordering. However upon further cooling the features at the Mn Lu1 edge 
grow with respect to those features at the Lu edge. Therefore although both 
J ahn-Teller distortions and antiferromagnetic orbital interactions increase as 
the tempera ture as lowered, those due to Jahn-Teller distortions increase at 
a greater rate. Of course the extent of the Jahn-Teller distortions would be 
expected to increase as the temperature is lowered. However although X-ray 
measurements show the Jahn-Teller distortions to ha ve maximized by rv 150 K 
the effect of the Jahn-Teller distortions on the long-range orbital correlations 
continues to grow, both absolutely and with respect to the antiferromagnetic 
orbital correlations. At T N ("' 110 K) an abrupt and unexpected increase in 
the intensity of the orbital order reflection is noted. There occurs a stepwise 
increase at both Mn L edges. Figure 8 shows the branching ratio - the ratio 
of the intensity of the Lui features over that of the Lu features. This ratio 
is always above 1.0 ( Jahn-Teller features dominant) but maximizes at almost 
2.5 at TN, before decreasing somewhat. 

The Goodenough model predicts a strong coupling between the orbital 
and magnetic correlations within the Mn3+ sub-lattice. Magnetic suscepti
bility measurements give a much higher antiferromagnetic transition tem-
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perature, concurrent with the charge and orbital ordering [36] . It there
fore seems likely that in-plane antiferromagnetic order develops at 240 K 
(TN(ab) = Tco = Too ) consistent with the rod-like neutron scattering 
reported between T N and T co [17]. This in-plane antiferromagnetic order 
then develops fully three dimensionally at TN(c) = llOK. In this paper we 
have reported soft X-ray resonant diffraction on La0.sSr1.5Mn04at the Mn 
Lui and Ln edges for both the orbital order (i,i,O) and the magnetic or
der ( i, i, ~ ) reflections. Our results allow the first direct comparison between 
orbital and magnetic correlations. Temperature dependant measurements of 
the intensity of different features in the energy spectra show large variations 
suggesting a very different temperature dependence of the two degrees of 
freedom and major changes at T N . These results demonstrate the strong in
teraction between orbital and magnetic degrees of freedom, which we believe 
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to be a general property of many manganites and other 3d transition metal 
compounds. 

5 Conclusions 

To conclude soft X-ray diffraction techniques offer a new method of res
onantly increasing the scattering from very weak scattering, applicable to 
many 3d transition metal compounds. By tuning to elemental absorption 
edges we can resonantly increase, by many orders of magnitude, the intensity 
of charge scattering. Indeed so large are the resonances that even magnetic 
scattering is easily observed. Finally resonant soft X-ray diffraction can also 
be used to directly observe orbital ordering. Indeed in the 3d transition metal 
compounds resonant scattering at the L edges may be the only technique for 
directly observing orbital ordering. 
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Spin Switching in Mesoscopic Ring Magnets 
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Abstract. In this article a comprehensive investigation of the spin switching in fer
romagnetic NiFe and Co ring magnets is reported. Three types of switching (single, 
double, triple) are identified and the switching type is determined systematically 
as a function of the geometrica! parameters in a phase diagram. The switching 
types and the switching field variation with varying ring diameter, ring width and 
film thickness are studied and explained in terms of the different physical processes 
occurring during the transitions ( domain wall depinning, propagat ion, nucleation, 
etc.). By adjusting the ring geometry, the switching fields can be tailored over a wide 
range of values spanning more than an order of magnitude. 

1 Introduction 

The physics of surfaces, interfaces and thin films has become one of the main 
areas of research in the last few decades, due to the trend in science and tech
nology towards miniaturisation of physical systems into the nanoscale. The 
miniaturisation trend demands as complete an understanding as possible of 
the physical properties of systems whose boundaries constitute an appreciable 
portion of the overall system [1,2]. From a technological point of view, some 
of the properties exclusive of mesoscopic systems ( thin films, multilayers, fine 
particles, patterned elements, etc.) hardly need to be emphasized, so obvious 
and conspicuous have been their practica! applications, and this is particu
larly true of magnetism (e.g. sensors, storage, etc. [3]). Understanding and 
controlling the magnetic properties of small ferromagnetic elements is a ma
jor challenge in the rapidly evolving field of nanoscale science, since these 
structures allow for the investigation of fundamental physical properties and 
also because they have important potential applications such as in magnetic 
random access memory (MRAM) cells [4]. One key issue is to understand and 
control the magnetic switching precisely. To achieve this one needs firstly to 
have well defined and reproducible remanent states and secondly, the switch
ing process itself must be simple and reproducible. A geometry that fulfills 
these criteria is the ring geometry, which has recently become the focus of 
intense interest [5,6,7,8,9,10,11]. In addition to the quasi-static switching us
ing externally applied fields, recently switching in rings by current induced 
domain wall propagation [12] and ultra-fast precessional switching by field 
pulses [13,14] was studied as well. The ring geometry is not just of interest 
for device applications, such as magnetic random access memory [4] but it is 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 479-490 (2004) 
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Outer dlameter o 

Fig.l. (a) SEM image ofpart of an array ofNiFe rings (outer diameter D = 110 nm, 

ring width W = 25 nm, film thickness t = 10 nm). (b-d) Micromagnetic simulations 

of the different magnetic states: vortex state (b), onion state ( c), vortexcore state 

(d). The definition of the geometrica! parameters outer diameter D and ring width 

W are shown in (b) and the arrows and the colour wheel in (c) give the magneti
zation direction 

also particularly suited for probing fundamental magnetic properties such as 

domain wall trapping [15] and spin switching. 
Using externally applied fields, so far three types of switching between 

different magnetic states present in rings have been identified [10,11]: (i) 

A double switching exhibited by most rings [5,16], where in addition to the 

flux-closure vortex state (Fig. 1 (b)), the high-moment 'onion' state (Fig. 1 

( c)) is observed, which is characterized by two head-to-head domain walls 

and is attained reversibly from saturation. Thus in this case a ring switches 

first from the onion state to the vortex state and then to the opposite onion 

state [6]. (ii) A single switching typically observed in thin rings, which cor

responds to switching from the onion to the reverse onion state [11] and (iii) 

a triple switching that occurs in very wide and thick rings, where the ring 

switches from the onion to the vortex state and then from the vortex state 
to the 'vortexcore' state [11], in which a complete vortex core is present in 

the ring (Fig. 1 (d)). Finally the vortex core is pushed out of the ring and 
the transition to the opposite onion state occurs. While there are a few iso

lated studies on the switching processes [5 ,16,11,10,17], the physical reasons 

for the dependence of the type of switching on the geometry have not been 

explained so far. What is more, the geometrica! phase boundaries between 

the different types of switching behaviour can only be properly understood 

if the dependence of the transition fields on the geometry is known. Only 

a systematic study comparing all the switching fields for a single material 

can reveal the energetics governing the transitions. A study of the switching 

field range, which is achievable, is also of paramount importance for possible 

use in applications, since the fields needed to reverse e.g. a memory cell are 

limited by the possible geometries of the field generating striplines. 
In this paper the recent work on spin switching in ferromagnetic rings is 

reported. In particular, a comprehensive systematic study of the magnetiza

tion switching as a function of the geometrica! parameters is presented. This 
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includes the switching phase diagram for the type of switching as a function 
of the ring geometrica! parameters and a detailed account of the switching 
fields for the different transitions. Arrays of polycrystalline Co and Permalloy 
(NiFe) rings were fabricated as detailed in [17] and a scanning electron mi
croscopy image is shown in Fig. 1 (a). The type of switching and the switching 
fields were determined by magneto-optical Kerr effect with the magnetic field 
applied in the plane of the ring [17]. 

2 Switching Type Phase Diagram 

Qualitatively three different types of switching are observed as discussed 
above (single, double, triple). By analysing rings with more than 70 different 
combinations of the geometrica! parameters it has been possible to obtain 
a switching phase diagram where, as a function of outer diameter, ring width 
and thickness, the rings are colour coded according to their switching be
haviour. This faur-dimensional information is plotted in a 3D plot with the 
type of switching colour coded in the symbols. The 3D plot is shown from 
different perspectives depending on the parameter of interest. 

2.1 Thickness Variation 

First the dependence on the thickness (phase diagram 3D plotin Fig. 2 (a)) is 
investigated. Most obvious is the sharp boundary between the single switching 
and the other two switching types between t = 8 nm and t = 15 nm. Thus the 
main geometrica! factor that determines the switching behaviour of the ring 
magnets is the film thickness, which sets a sharp separation between these 
two switching regimes and consequently multiple steps in the M-H loop are 
present in the thicker rings while thinner rings show single transitions from 
the onion to the reverse onion state. For very thin rings the stray field energy 
is reduced with respect to the exchange energy, making the vortex state 
unfavourable so that it might become unstable. Even if the vortex state in thin 
rings is stable at remanence, it will not be attained, since the reversal does 
not take place by the propagation of a head-to-head domain wall but by the 
energetically more favourable nucleation and expansion of a reverse domain 
somewhere in the ring [10,11]. In wider rings, the spins are less strongly 
aligned to the circumference and hence can twist more easily to form the 
core of a reverse domain and thus as reported in [17] the single switching 
extends to slightly larger thicknesses in wide rings than in narrow rings. 
Most importantly it should be noted that the thickness is the dominating 
parameter for the transition from single to multi-step switching. 

2.2 Width Variation 

In Fig. 2 (b) the switching field diagram oriented towards the width-axis 
is presented. It can be seen that for suffi.ciently wide and thick rings triple 
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Fig. 2. Phase diagram of the type of switching (single switching: blue squares; 
double switching: red circles; triple switching: green diamonds) for polycrystalline 
Co rings. Left: (a) The diagram is shown from a perspective where the thickness 
dependence can be easily discerned. There is a clear transition from the single 
switching to a multi-step switching with a sharp boundary between 8 nm and 15 nm. 
Right: (b) The diagram is shown from a perspective where the width and outer 
diameter dependence can be easily discerned. A transition from the double to the 
triple switching can be observed along the width and along the outer diameter axes 

switching occurs, while for narrow and suffi.ciently thick rings double switch
ing takes place. This is easy to understand, since for the vortexcore state to 
be energetically favourable, the ring has to be wide enough to accommodate 
a complete vortex core and also thick enough to make the flux closure state 
more favourable than a state involving a stray field. For rings that are wide, 
thick and have a large outer diameter, double switching occurs again, which 
will be explained in the next section. 

2.3 Outer Diameter Variation 

In Fig. 2 (b) the dependence of the type of switching on the outer diameter can 
be seen as well. 700 nm wide rings exhibit a triple switching for outer diameter 
Dext =l.7j.l.m whereas for Dext=2.7 ţ1m a double switching occurs even though 
the ring is wide enough to accommodate a vortex core. To understand for 
which geometries the vortex to vortexcore transition occurs ( which leads to 
a triple switching) and when the vortex to onion transition occurs ( which 
leads to the double switching), we have to take into account the fact that 
the nucleation of the vortex core involves strong twisting of the spins at the 
inner edge to form the circular vortex structure [11]. This is facilitated by 
a strong curvature of the inner edge, since the spins already form a curved 
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structure and it is easier to twist them to form the complete vortex. For 
constant thickness and width, smaller rings have a higher curvature leading 
to more twisting of the spins along the circumference which leads to an easier 
nucleation of a vortex core. 

2.4 Switching Type Phase Diagram for Multi-step Switching 

The explanations of the different switching processes are backed up by results 
from experiments and micromagnetic simulations and conceptually this then 
leads to the qualitative phase diagram (of rings with a thickness above the 
threshold where multi-step switching occurs) shown in Fig. 3: If the outer 
diameter Dext is equal to 2xW (width) then the element is a disc rather 
than a ring (black line); the relevant part of the diagram, is the part above 
the line, which corresponds to rings. For small widths W < W min the ring 
is too narrow to accommodate the vortex core and hence a double switching 
occurs (W min is to some extent thickness and material dependent). If the 
outer diameter is only slightly larger than 2 x W then this corresponds to 
a small central hole and hence a high curvature of the inner edge and so 
triple switching occurs. If the outer diameter is much larger than 2 x W, then 
the central hole is large; in this case, there is only little curvature of the 
inner edge and hence in this case a double switching process occurs. From 
this it can be seen that in addition to the width W, the inner diameter plays 
a crucial role for the double to triple switching transition with triple switching 
occurring for rings with sufficiently small inner diameters O < Dint < D~~ 
(but only in sufficiently wide rings). 

3 Switching Field Values 

Having established qualitatively, which switching processes occur for which 
geometrica! parameters, the next step is the investigation of the quantitative 
evolution of the different switching field values as a function of the geometrica! 
parameters, which will in turn allow an understanding of the energetics that 
determine the phase diagram. 

3.1 Outer Diameter Variation 

For the systematic investigation of the switching field values first the de
pendence of the switching fields on the lateral size is studied as ring width 
and film thickness are kept constant; this essentially is an investigation of 
the influence of the curvature on the switching and to investigate this to 
the smallest dimensions the smallest reproducible linewidth (25 nm) is used, 
which means that rings down to 90 nm outer diameter can be investigated 
(limited by the fabrication). This is also of importance for applications as 
the memory density is expected to soon reach values where each memory 
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Fig. 3. Qualitative phase diagram of the multi-step switching region (thickness 
above the crit ical thickness te where the transition from single to multi-step switch
ing occurs, and lateral dimensions below the threshold where defect dominated 
multi-domain states occur) [20]. It can be seen that the triple switching only occurs 
in a limited region, where the ring is wide enough to accommodate a vortex core 
and where the inner diameter is small enough so that the curvature of the inner 
edge is large 

cell has sub-100 nm dimensions. Conceptually one would expect that as the 
lateral size of the rings is reduced, the vortex state becomes more and more 
unfavourable due to the increasing curvature of the ring, which results in an 
increased exchange energy. Since it is the stray field-free vortex state that 
has been suggested for applications in data storage [4], it is of paramount im
portance to establish whether the double switching process, where the vortex 
state is attained, exists in the smallest rings, and how the switching fields 
develop when the lateral dimensions are reduced. To check this, a soft mag
netic material (permalloy) is used for the rings. It is found that even for the 
smallest rings, double switching can be obtained if a sufficiently thick film, 
e.g. the 10 nm of permalloy used here [18]. 

Fig. 4 (a) shows the onion to vortex (black squares) and vortex to reverse 
onion (red circles) switching fields as a function of outer diameter for rings 
with a constant ring width (25nm) and thickness (10nm Permalloy). The 
high switching field of the vortex to reverse onion transition can be explained 
by the fact that the ring width is narrow ( this dependence of the switching 
field on the width has also been observed in Ref. [17]). The vortex to re
verse onion switching field is only weakly dependent on the outer diameter 
(the relative change is only about 10%), while the onion to vortex switch
ing field increases significantly with increasing o uter diameter ( the switching 
field more than triples) . This behaviour is due to a domain wall depinning 
and propagat ion process [5] : The effective field working to displace t he wall 
is the field component that is parallel to the direction of the domain wall 
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Fig. 4. Switching field trend for the onion to vortex (black squares) and the vortex 
to reverse onion (red circles) transitions for rings of a constant width and thickness: 
(a) W = 25 nm and t = 10 nm polycrystalline Py; (b) W = 250 nm and thickness 
t = 32 nm polycrystalline Co. The error stems primarily from the uncertainty of 
extracting the average switching field due to the inherent switching field distribu
tion of the arrays measured. The onion to vortex transition exhibits an increasing 
switching field with increasing outer diameter, whereas the vortex to reverse onion 
transition is largely unaffected 

movement, hence the component parallel to the perimeter. If the domain 
wall positions are perfectly aligned with the field direction, this component 
is zero (field and domain wall positions are antiparallel). Due to local imper
fections, the domain wall will be always displaced a few nanometer from the 
position along the field direction. In the case of a small o uter diameter , due 
to the large curvature such a small displacement will lead to a reasonably 
large angle between the field and the domain wall position. Thus the field 
component parallel to the propagation direction (which is acting on the do
main wall to move it) becomes large. In a ring with a large o uter diameter, 
such a small displacement will mean that the angle and thus the effective 
field component are very small and thus it takes a higher (switching) field 
to move the wall. A similar dependence is found for the other rings studied. 
As an example in Fig. 4 (b) the dependence is shown for larger rings with 
a thick polycrystalline Co film and the same trend is observed as for the Py 
rings. 

A useful consequence of the different dependences of the different switch
ing fields on the lateral size is the fact that as the lateral size is reduced the 
switching fields from onion to vortex and vortex to reverse onion are increas
ingly separated. So even if a switching field distribution exists it is easy to 
reliably switch all the rings into the onion or vortex state as the two switching 
fields are well separated for small rings. For very large rings the switching 
field distributions might overlap, in which case it is not possible to switch 
all the rings into the desired state together. It remains to be noted that the 
single onion to reverse onion transition occurring in thin rings was found to 
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be only weakly dependent on the lateral size since it relies on the nucleation 

of a reverse domain. 

3.2 Thickness Variation 

As pointed out earlier a key factor influencing the type of switching is the 

film thickness. Here the switching field change with thickness is investigated, 

whilst the other geometrica! parameters are kept constant. In Fig. 5 (a) the 

dependence of the switching fields on the thickness is presented for rings of 

1. 7 ll-m o uter diameter and 110 nm width. It can be seen that both the onion 

to vortex and the vortex to onion switching fields increase with increasing 

thickness. The increase for the onion to vortex transition ( domain wall depin

ning and propagat ion process) can be explained by the fact that the domain 

walls are more strongly pinned in thick films. Due to the increased stray field 

of the onion state in thick film rings, the domain walls are more sharply de

fined ( e.g. the transverse domain wall is narrower) and more prone to pinning 

at non-magnetic defects in the film and at edge defects to reduce their energy. 

Since the vortex state becomes energetically more favourable for thick films, 

the field needed to switch the ring into the reverse onion state increases. It is 

interesting to note that the slope of the change of switching field with thick

ness is higher for the vortex to reverse onion transition. This means that at 

a critical thickness the two switching fields approximately equalize and at 

that thickness the ring would switch directly from one onion to the reverse 

onion state and the intermediate vortex state would not be attained any

more. The onion to reverse onion switching fields decrease with decreasing 

film thickness as the rings become "super soft" and the spins are less strongly 

aligned with the perimeter. 
In Fig. 5 (b) a similar graph is presented for rings with 250 nm width, 

where more data points are available. The same behaviour as discussed above 

is found apart from the fact the onion to vortex transition switching field 

starts to decrease at large thicknesses. This is even more obvious in Fig. 5 (c) 

where for 700 nm wide rings it can be seen that the onion to vortex switching 

field decreases with increasing thickness (negative switching fields correspond 

to switching before zero Oe when lowering the field). In the onion state in 

wide rings the domain walls interact more strongly with each other since their 

size increases with increasing width. Because the pinning is much less than 

in narrow rings, the domain walls may annihilate one another and create the 

energetically favourable vortex state in thick rings when the applied field is 

lowered before zero Oe is reached. And since the vortex state becomes more 

and more favourable for increasing thickness, the transition field decreases. 

The vortex to vortexcore transition is not significantly affected by the thick

ness, since both states are stray field-free and hence the energy of both states 

scales equally with thickness. The vortexcore to reverse onion transition field 

increases with increasing thickness, since the stray field-free vortexcore state 
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Fig. 5. Switching fields of polycrystalline Co rings with 1. 7 J1ffi outer diameter 
as a function of thickness for different widths: Left: (a) W = 115 nm; thin rings 
show a single switching and thick rings a double switching with all switching fields 
increasing with increasing thickness. Middel: (b) W = 250 nm; Thin rings show 
a single switching and thick rings a double switching with the switching fields 
generally increasing with increasing thickness. Right: ( c) W = 700 nm; Thin rings 
show a single switching and thick rings a triple switching. The onion to vortex 
switching field decreases, whereas the vortexcore to reverse onion switching field 
increases with increasing thickness 

is more favourable for thick films as seen in the highest field transition for all 
switching types. 

3.3 Width Variation 

For epitaxial fcc Co rings a detailed study of the width dependence of the vor
tex to onion switching field was carried out (see in Ref. [16]). Polycrystalline 
Co rings were considered above and as seen in Fig. 6 the general trend for all 
transitions and for all thicknesses is an increase in the switching fields with 
decreasing ring width, which was observed for the vortex to onion transition 
also in [16] and predicted from micromagnetic simulations [19]. Furthermore 
the dependence of the switching field on the ring width becomes stronger for 
narrower rings and also for larger thicknesses. 

For the vortex to onion transition, this behaviour is qualitatively easy to 
understand as the vortex state is more stable in narrower rings. To understand 
this dependence better, the dynamics of the vortex to onion transition ha ve 
to be studied. For narrow rings the simulations predict the transition to start 
with a nucleation of a reverse domain in the ring (as discussed in detail 
in Ref. [16]). This nucleation requires a large twisting of the spins at the 
nucleation site, which is harder to achieve in narrow rings where the spins are 
more strongly aligned. Comparing the experimental data with the numerica! 
simulations shows good agreement for the switching fields of wide rings. For 
narrower rings the computations predict switching fields that are too large 
as detailed in [16,19]. 

The onion to reverse onion transition in thin rings seems to be the least 
dependent on the width but stiU shows a considerable increase of the switch-



488 M. Klăui 

2500 

2000 

Q) 1500 
Q. 
"O 1000 
Q) 

u::: 
500 

o 

o 

• 

----Â-- 4nm Onion to reverse Onlon 
_..____ Bnm Onion to reverse Onlon 

1 Snm Onlon 10 Vortex 
--15nm Vor1ex 1o Onion 

15nm Vortex lo Vortexcore 
15nm Vortexcore to reverse Onion 
32nm Onlon 10 Vorte 

--+- 32nm Vortex 1o Vortexcore 
-~ 32nm Vortex 1o Onlon 

• ........- 32nm Vortexcore 1o reverse Onlon 
-~ --41 nmOnlon 1oVortex 

e --41nm Vortex lo reverse Onlon 
, e --+- 41nm Vortex lo Vortexcore 

.......,.._ 41 nm Vor1excore lo reverse Onion 

Â-~·~. 
-=:::::::::::::. 

100 200 300 400 500 600 700 

Width [nm] 

Fig. 6. Switching fields of polycrystalline Co rings of 1.7 ~-tm outer diameter and 
different thicknesses as a function of width. There is a strong increase in all the 
switching fi.elds with decreasing ring width. For reasons of clarity the error bars 
have been omitted but they are similar to those presented in previous graphs with 
switching field measurements 

ing field with decreasing width. Since this transition is similar to the vortex 
to reverse onion transition ( nucleation and spread of a reverse domain pro
cess), the explanation of this behaviour is similar with the spins in narrower 
rings resisting being twisted more because of the stronger alignment along 
the perimeter of the ring (local shape anisotropy). 

The onion to vortex transition takes place at higher fields for narrower 
rings, sin ce the pinning of the domain walls is stronger the narrower the rings. 
The narrowing of the ring width leads to an increase in the local ( shape) an
isotropy, which affects the width and shape of the domain wall and generally 
acts in such a way as to in crease the switching field ( e.g. , the reduction in the 
domain wall length leads to a reduction in the wall pressure exerted by the 
applied magnetic field) [17]. In a narrow ring the increasing energy from the 
domain walls and the change in shape as they are squeezed into rings with 
a smaller width, contribute to an increase in the switching field. Finally, the 
increase in the switching field with decreasing ring width is also due in part to 
the effect of edge roughness , which acts as pinning sites for the domain wall 
and which becomes more pronounced for narrower rings. This mechanism is 
similar to that responsible for the increase in switching field with increasing 
film thickness in polycrystalline films. 
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4 Conclusions 

In this article the results of an investigation into the spin switching in fer
romagnetic rings are reported. The type of switching (single, double, triple) 
and the switching fields are explored for varying geometrica! parameters in 
polycrystalline Co and Py rings. Thin rings exhibit a single onion to re
verse onion transition, whereas thick rings show multi-step switching. For 
sufficiently wide and thick rings with a sufficiently small central hole triple 
switching is observed. 

The onion to reverse onion switching field increases with increasing thick
ness and decreasing width, which both lead to a stronger alignment of the 
spins with the perimeter, hindering the nucleation of a reverse domain and it 
is not significantly affected by the outer diameter. The switching field values 
ranges from 50 Oe in the widest and thinnest case to just above 1 kOe for 
the narrowest and thickest rings (where this single jump switching occurs). 

The same trend is observed for the vortex to reverse onion and the vortex
core to reverse onion switching fields. The vortex to reverse onion switching 
field ranges from less than 400 Oe to about 2.5 kOe for decreasing width and 
increasing thickness. 

In narrow rings exhibiting a double switching the onion to vortex switch
ing field increases with decreasing width and at first increases with thickness 
up to a maximum but can decrease again as the thickness is increased further 
(depending on the exact width), which is explained by the dependence ofthe 
domain wall depinning and propagation (responsible for this transition) on 
the width and thickness. For rings that exhibit a triple switching this tran
sition can occur when lowering the field before reaching zero Oe ( at fields 
below -125 Oe) and in this case the switching field actually decreases with 
increasing thickness, since the vortex state becomes more favourable. Con
cerning the dependence on the outer diameter, in general the switching field 
increases with increasing outer diameter and this switching field can range 
from less than -125 Oe to more than 1.5 kOe. 

In conclusion it is shown that the various switching processes and field 
values depend strongly on the different geometrica! parameters and this de
pendence can be explained by the physical processes occurring. By varying 
the geometry, the switching fields can be tailored to a wide range of values 
spanning more than an order of magnitude. 
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Modified Magnetic Properties of Paramagnetic 
(Zn,Mn)S at Reduced Dimensions 
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Abstract. We present a novel way of synthesizing highly ordered arrays of mag
netic nanostructures with lateral dimensions of 2 to 10 nm by incorporation into 
mesoporous Si02 matrices. Such nanostructure arrays are suitable for studying 
magnetic phenomena at reduced dimensions, which is also important in the con
text of device miniaturization. Exemplarily we study (Zn,Mn)S nanowires. Changes 
of the macroscopic observables ( e.g. Curie-Weiss parameter e and line width L1H 
of the electron paramagnetic resonance) of the paramagnetic phase due to reduced 
dimensions are observed. The microscopic coupling between the Mn-ions (e.g. the 
exchange constants Jnn and Jnnn) is not altered to a first approximation. The macro
scopic modifications arise mainly due to geometrica! restrictions, i.e. the number of 
neighbors in the cation shells around a Mn-ion in the surface region are consider
ably reduced compared to a Mn-ion in the bulk. Similar effects are also anticipated 
for antiferromagnetic and ferromagnetic wires. 

Our bottom-up approach of fabricating high-density ordered arrays of reg
ular magnetic nanostructures by incorporating them into the regular pores 
of Si02 matrices is very promising for studying magnetic properties of mag
netic semiconductors at reduced dimensions in the regime between 2 and 
30 nm. The high density of nanostructures does not allow probing them in
dividually, but the amount of similar magnetic nanostructures is sufficient 
to employ almost any magnetic measurement technique. Furthermore, the 
well-defined pore diameter provides a sharp upper limit for the lateral exten
sion of the nanostructures. Moreover, in contrast to the other methods for 
synthesizing quantum wires, the lateral dimensions become better defined 
with decreasing diameter of the structures. Here, we will discuss exemplarily, 
the effects of reduced dimensions on the magnetic properties of paramag
netic (Zn,Mn)S nanostructures. However, this approach is extendable to any 
magnetic material, which can be synthesized inside the Si02 pore systems, 
including ferromagnets and antiferromagnets. 
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Fig. 2. Left: High-resolution TEM image of a grain of a MCM-48 Si02 matrix. 

Right : Pore-size distributions of various mesoporous Si0 2 matrices 

1 Template-Directed Growth of Ordered Arrays 
of (II,Mn)VI Nanostructures 

Mesoporous materials, suitable for fabricating such nanostructured 

host j guest compounds, were first introduced in 1992 [1]. To obtain the de

sired porous host structure with a high specific surface and a narrow, regu

lar pore-size distribution it is necessary to use structure-directing agents in 

the synthesis. Commonly, amphiphilic molecules, e.g. low or high molecular 

weight surfactants, which are able to form lyotropic liquid crystals (LC) in 

the course of synthesis, serve as the respective structure-directors. Depending 

on the size and shape of these supramolecular templates mesoporous mate

rials with well-defined pore diameters and structures (i.e. ordered arrays of 

nanotubes) can be obtained. Figure 1 depicts the LC phases obtained using 

the surfactant cetyltrimetylammoniumbromide (CTAB) as a function of sur

factant concentration in H2 0 and synthesis temperature. With different am

phiphilic structure directing agents ordered mesoporous materials containing 

pores with diameters between 2 and 30 nm or more can be synthesized [2] . 
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Removal of the organic template of the three-dimensional organicjSi02 
superstructures (i.e. MCM-418 or SBA-15) in a calcination process leaves 
a highly ordered mesoporous Si02 matrix with regular wire-like pores. 
A high-resolution transmission-electron microscope (TEM) image of a grain 
of a MCM-48 Si02 matrix is shown in Fig. 2. The pore diameters as well as 
the distances between neighboring pores are only a few nanometers. Fig. 2 
also shows pore-size distributions of three different hexagonal mesoporous sil
ica derived from physisorption measurements. In particular, for the MCM-41 
type silica the pore diameter is well defined. With increasing chain length 
the surfactant molecules show a tendency to bend and tangle up leading to 
a certain degree of disorder and the broadening of the pore distribution. The 
actual incorporation of the (II,Mn)VI and a thorough structural and elec
tronic characterization of the semiconductor nanostructures is described in 
detail in Refs [3] and [4]. 

The hexagonal order of mesoporous MCM-41 and SBA-15 provides the 
possibility of growing dilute magnetic semiconductor quantum-wires inside 
the channels [5]. The incorporation of semiconductors into the pores is promis
ing, because the Si02 wall structure with its large hand gap serves as a barrier 
between single wires. Several conventional II-VI semiconductor compounds 
have been incorporated [6,7,8]. We have focussed on the incorporation of the 
magnetic semiconductors (Cd,Mn)S [5,9,3], (Cd,Mn)Se [9], (Zn,Mn)S [10,4]. 

2 Magnetic Properties 

2.1 EPR Spectra 

As in bulk (II,Mn)VI materials, the integral electron paramagnetic resonance 
(EPR) signal corresponding to the Mn2+ absorption has a Lorentzian line 
shape in the paramagnetic regime [11]. Overall intensity Itot as well as line 
width L).H of the Lorentzian are very sensitive to the spin-spin correlations 
between the Mn2+ ions. Not only changes of the magnetic order with temper
ature ( e.g. paramagnetic-spin-glass or paramagnetic-antiferromagnetic phase 
transitions) are reflected by their temperature dependence, but also changes 
of the magnetic interactions within the paramagnetic phase itself due to re
duced lateral dimensions. 

Figure 3 depicts normalized cw-EPR spectra offive 6nm Zn1_xMnxS wire 
samples with x = 0.01, 0.05, 0.1, 0.2, and 0.3 measured at 4 K with 9.5 GHz. 
These are characteristic for exchange coupled Mn2+ ions in Il-VI semiconduc
tors [12]. The spectra basically consist of a sextet of sharp lines. This sextet 
centered at g = 1.999 is associated with the allowed (L).ms = ±1, i).m1 = O) 
magnetic dipolar transitions between the hyperfine-split Zeeman levels of the 
6 S5; 2 ground state of the Mn2+ 3d5 electrons. The hyperfine structure arises 
from the interaction between the S = 5/2 spin of the unpaired 3d5 electrons 
with the I = 5/2 spin of the 55Mn nucleus. The hyperfine splitting character
istic for Mn2+ in ZnS amounts to about oBHFS = 7.0mT between neighbor-
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Fig. 3. EPR spectra of 6 nm Znl-xMnxS wires with x of 0.01 to 0.3 at T = 4 K 

ing allowed transitions in zincblende as well as in wurtzite structure [13], in 
agreement with the splitting of the 1% sample. With increasing Mn-content 
the dipolar interaction and exchange coupling merge the hyperfine structure 
into one broad resonance line as for x = 0.3. But this broad line can already 
be identified for x = 0.01. The spectrum for x = 0.01 is satisfactorily de
scribed by the sum of the broad line and the hyperfine structure of six lines. 
Moreover, at low x each hyperfine line exhibits a pair of satellites at lower ex
ternal magnetic field associated with the forbidden (.dms = ±1, .dm1 = ±1) 
hyperfine transitions. The forbidden hyperfine transitions in the spectra with 
the lowest Mn-content (x = 0.01) are typical for Mn2+ ions in the tetrahedral 
environment of a Zn-site in a zincblende crystal. For wurtzite crystals, these 
lines are much more prominent and merge with the allowed hyperfine transi
tions, as it is observed for samples with x 2': 0.05. Thus, the crystal structure 
of the incorporated (Zn,Mn)S semiconductors is zincblende only for x = 0.01 
and wurtzite for higher x. Furthermore, an additional hyperfine structure 
of six lines with a larger splitting of about c5BHFS = 9.5 mT evolves with 
increasing x and persists even at 30% Mn-content. This hyperfine structure 
may result from isolated Mn2+ ions on the surface or interstitial places of 
the Znl-xMnxS nanowires [13]. For this particular set of samples we showed 
that the majority of the Mn2+ ions is well incorporated into the Znl-xMnxS 
nanowires and only a small amount remains weakly bound at their surface [4]. 
This amount of aggregated Mn-ions at the surface of the nanostructures cor
responds to less than 4%, 2% and 1% of the total Mn-content for the 3, 6 
and 9 nm wires, respectively, in agreement with the surface to volume ratios. 
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2.2 Analysis of the Curie-Weiss Parameter 

The Curie-Weiss parameter 8 of the paramagnetic phase is a measure for 
the type and strength of the interaction between the Mn-ions. In the mean 
field approximation, 8 of a II1_xMnx VI dilute magnetic semiconductor can 
be written as [14] 

2 "'\' J, z 
8(x) = 3s(S + 1)x ~ ~ P, 

P B 
(1) 

where Jp is the exchange integral between pth neighbors and Zp is the num
ber of cations in the pth coordination sphere. The Curie-Weiss parameter can 
be obtained experimentally either from the temperature dependence of the 
inverse EPR intensity It-;,i or the inverse susceptibility x-1. At high temper
atures, it holds for (II,Mn)VI: 

(2) 

At low temperatures, typically below 200 K, deviations from the Curie-Weiss 
behavior occur when antiferromagnetic clustering between Mn-ions starts to 
play a role [15]. This is expected as the nearest-neighbor coupling JtfkB = 
Jnn/kB ~ -10K. Further complications arise for x ~ 0.2 because ofthe tran
sition from the paramagnetic phase to the spin-glass phase at low tempera
tures [16,17]. It is found in the case ofbulk (II,Mn)VI, that the experimentally 
determined Curie-Weiss parameter 8 is usually well described, when the first 
(nn) and the second (nnn) shell ofthe Mn-ions are taken into account in Eq. 1 
and higher shells are neglected [17], i.e. 

8(x) = ~S(S + 1)x [ Jn~=~n + Jnn~=~nn] . (3) 

For wurtzite and zincblende crystals z~n and z~nn are 12 and 6, respectively. 
Exemplarily, Fig. 4 shows plots of the inverse EPR intensity It-;,i of the 

9nm Znl-xMnxS wire samples with x ranging from 1% to 30% as a function 
of temperature. As in the case of bulk (II,Mn)VI, the slope of the It-;,i(T) 
curve decreases with increasing Mn-content x and, at low temperatures, de
viates from the Curie-Weiss behavior giving the curves a somewhat negative 
curvature. Fitting the It-;,i(T) plots in the high temperature regime (250 to 
300 K) using the dependence in Eq. 2 yields the Curie-Weiss parameter 8 
as a function of x. Similar results were also obtained for the series of 3 and 
6 nm Znl-xMnxS wires. Plots of 8 versus x obtained for Znl-xMnxS wires of 
different diameters are summarized in Fig. 5. As expected, 8 increases with 
increasing x in each series. The 8-values obtained for the nanostructures are 
considerably lower than those found in corresponding bulk (II,Mn)VI sam
ples. The bulk dependence is represented by the solid lines in Fig. 5 and 
is calculated using Eq. 3. The exchange parameters from the literature are 
Jnn = -16.1 K and lnnn = -0.6 K for (Zn,Mn)S [18]. Moreover, it appears 
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that the 8-values show a tendency to decrease with decreasing wire diameter 

d at constant x. These effects are due to the reduced lateral dimensions of 

the nanostructures. They occur because Mn-ions in the outer layer of the 

(II,Mn)VI nanostructures incorporated inside the mesoporous Si02 matri

ces have reduced numbers of nearest neighbors z~n ~ z~n/2 and next-nearest 

neighbors z~nn ~ z~nn/2 compared to bulk material. This becomes significant 
as the surface to volume ratio is strongly increased in the nanostructures. The 

effect can be estimated by dividing the volume V of the nanostructure into 

a volume vs close to the surface (where the exchange effects differ from bulk) 
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and a remaining bulk-like volume Vb = V - vs. The choice of the two vol
umes will differ for nearest neighbors and next-nearest neighbors because the 
length scales involved, i.e. the nearest-neighbor distance dnn and the next
nearest neighbor distance dnnn, are different. In the following the wurtzite 
structure is approximated by a zincblende structure for simplicity. This is 
a good approximation here as only nearest and next-nearest neighbors are 
considered. It holds dnn = ~a and dnnn = a where a ~ 0.55 nm is the lattice 
constant of zincblende ZnS. Two limiting cases for the shape of the nano
structure are considered: (i) an ideal wire structure of infinite length and 
diameter d and (ii) a spherical nanoparticle with diameter d where d is the 
pore diameter of the Si02 host matrix. One obtains the following definitions: 

v:s =V ( 1 - (d- 2dnn)8 ) 
nn dli 

v:s = V ( 1 _ (d- 2dnnn)8 ) 
nnn dli ' (4) 

where o = 2 for wires and o = 3 for spheres. In both cases it holds Vn~ = 
V- V~n and Vn~n =V- V~nn· Rewriting Eq. 3 including surface effects yields: 

8 ( d) = 28(8 + 1)x 
x, 3VkB 

[Jnn (vnbnz~n + v~nz~n) + Jnnn (v;nnz~nn + v:nnz~nn)]. (5) 

It is assumed that the exchange parameters are the same in both volumes, vs 
and Vb. Using Eq. 5 and the parameters given above, Curie-Weiss parameters 
have been calculated for the (Zn,Mn)S nanostructures assuming a wire-like as 
well as a spherical shape. The calculations for the Zn1_xMnxS nanostructures 
were carried out for d-values of 3, 6 and 9nm. The results are also plotted in 
Fig. 5. The dotted and dashed lines represent the results for a wire-like and 
a spherical shape, respectively. There are three calculated 8-curves for the 
wire-shaped and three calculated 8-curves for sphere-shaped nanoparticles. 
In both series the curves are assigned as follows to the corresponding d-values. 
The steepest curve corresponds to d = 9 nm, the intermedia te curve to d = 
6 nm and the lowest curve to d = 3 nm. Comparing experimental data and the 
theoretical curves indicates that the latter describe the correct trends. The 
theoretically derived reduction of the Curie-Weiss parameter 8 due to surface 
effects is, as expected, larger for spherical nanoparticles compared to wire
shaped nanoparticles. The calculated reductions are of the right magnitude, 
but stiH smaller than those found in the experiment. Assuming spherical 
particles yields a better agreement. This is in concordance with the TEM 
analysis of the (II,Mn)VI nanostructures. Figure 6 depicts a TEM image of a 
(Zn,Mn)S nanostructure incorporated into mesoporous Si02 with 6 nm pores. 
The TEM image is a cross sectional view. The narrow 'white' lines represent 
the Si02 walls and the dark regions are the (Zn,Mn)S nanoparticles. The 
aligned pore channels are filled with the (Zn,Mn)S compound. It can be 
seen that single 'sphere-like' nanoparticles are present, but also that these 
nanoparticles tend to agglomerate to denser 'wire-like' structures. 
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Fig. 6. TEM image of (Zn,Mn)S nanostruc
tures incorporated into a SBA-15 mesoporous 
Si02 matrix with a pore diameter d of 6 nm 

2.3 Analysis of the EPR Line Width 

The EPR line width of bulk (Cd,Mn)- and (Zn,Mn)-chalcogenides has been 
widely studied [11,19,20,21]. In such paramagnetic systems, its behavior de
pends intimately on the physics of the Mn spin-spin interactions. As a further 
complication in bulk (II,Mn)VI semiconductors with x ~ 0.2 an additional 
broadening or even divergence of the EPR line width occurs in the vicinity of 
the paramagnetic spin-glass transition where the spin-spin correlation length 
diverges. None of the Znl-xMnxS and Cdl - xMnxS wires with x:::; 0.3 shows 
signs of the paramagnetic- spin-glass transition. The corresponding EPR line 
widths in Fig. 7 remain finite even at the lowest temperature. The critica! 
Mn-concentration x, above which the phase transition occurs, corresponds 
to the percolation threshold for the Mn-ions on the cation sublattice. This 
percolation threshold is increased with the reduction of the dimensionality 
and, thus, the magnetic phase transition is suppressed in the wires. There
fore, the line-width behavior in the wires is solely determined by the spin-spin 
interactions within the Mn-subsystem. 

Figure 7 depicts plots of the EPR line width L1H versus temperature for 
various Znl-xMnxS wire samples of different x and d. Temperature trends 
of L1H for these samples can be explained qualitatively in the same fashion 
as for bulk (II ,Mn)VI. At low temperatures, when nearest-neighbor Mn-ions 
have dimerised to antiferromagnetic pairs, dipolar broadening dominates for 
the remaining unpaired spins. With increasing temperature, an exchange nar
rowing effect is observed due to the nearest neighbor exchange at tempera
tures, when the thermal energy is sufficient to break up antiferromagnetically 
coupled nearest neighbor pairs. The two series of Zn1- xMnxS wires with di
ameters of d = 6 and 9 nm are very similar. A strong broadening of the line 
width with x is observed at low temperatures. With increasing temperature 
exchange narrowing occurs. As expected, the narrowing effect becomes more 
pronounced with increasing x. The situation for the 3 nm Znl- xMnxS wire 
samples is different at low temperature, where virtually the same line width is 
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observed for all x. However, at high temperatures, strong exchange narrowing 
effects are also observed. 

In the following, the concentration dependence of the line width at low 
temperatures (T = 30 K) and at high temperatures (T = 290 K) will be 
analyzed in more detail. Figure 8 shows plots of the line width at these tem-
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peratures for the Zn1-xMnxS wire series of different diameters. It can be seen 
from the left graph of the figure that, at T = 30 K, the line width depends al
most linearly on x. This can be understood as follows. At these temperatures 
the broadening is determined by a dipolar contribution in addition to an al
most constant hyperfine contribution HHF . Exchange narrowing effects due 
to nearest-neighbor exchange lnn are negligible as basically all Mn-ions with 
Mn nearest neighbors have formed antiferromagnetic pairs. The line width 
at low temperature can be described as: 

(6) 

where the dipolar field Hdip ~ cdipX in mean-field approximation [22,23]. The 
fits in the left graph of Fig. 8 show, that Eq. 6 well describes the observed 
line width behavior in the Znl-xMnxS wires, in particular for the 6 and 9 nm 
samples. The corresponding value of HHF is about 150 Oe for these samples 
which is half the extension of the six fine structure peaks in Fig. 3. The value 
for the 3 nm samples is slightly higher. 

The high temperature behavior can be explained semi-quantitatively by 
considering the effect of the nearest-neighbor interaction lnn, which de
termines the line-width behavior at temperatures, where the Mn nearest
neighbor pairs are broken up. For this purpose, the Mn-ions in the nano
structure can be divided into two classes: (i) isolated Mn-ions without Mn 
nearest neighbors and (ii) Mn-ions with one or more nearest neighbors. Fur
thermore, as in the case of the discussion of the Curie-Weiss parameter 8, the 
volume of the nanostructure will be divided into a volume close to the surface 
Vr:'n and a bulk-like volume Vnbn (see Eq. 4) and the discussion will be based 
on a zincblende lattice for simplicity. The probabilities for the occurrence of 
two classes of Mn-ions as a function of x at the surface and in the bulk of 
the nanostructure are given by: 

P~!s = (1- x)" P':in8 = 1- Pis = 1- (1- x)" (7) 

where a= z~n = 12 in the bulk and a= z~n ~ z~n/2 at the surface. 
It is assumed that, in both volumes, the line-width contribution LJ.His of 

the isolated Mn-ions is well described by fits of the low temperature line
width data according to Eq. 6. The contribution of the Mn-ions with nearest 
neighbors is calculated as in Ref. [23], but extended to account for additional 
broadening due to anisotropic exchange. In both regions it holds: 

130 HJip,nn + HÂ_p + (H:x,nn)2 
LJ.~n= W ' 

ex,nn 

(8) 

where Hdip,nn is the mean dipolar exchange field for a Mn-ion with at least 
one Mn nearest neighbor. For the bulk-like volume, it is defined as: 

(Hgip,nn) 2 

3S(S + 1)ţt~g2 
~ 4 [ 1 2 ( Z~n - 1 Z~nn Z~nnn ) ] 

-6-+x. d6 +-d6 +-d6 . 
dnn nn nnn nnnn 

(9) 
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where only the nearest neighbors (z~n = 12,dnn = aj/2), next nearest 
neighbors (z~n = 6, dnnn = a), and next next-nearest neighbors (z~nnn = 

24, dnnnn = V'3/2a) are taken into account. In the surface region (Hdip,nn) 2 

is obtained by replacing the bulk neighbor numbers zb of each shell by the 
corresponding value z". Again, all the neighbor-numbers z" are set to half 
the bulk value. HHF is the constant value for the hyperfine broadening de
termined at low T, and H:x nn and H~x nn are the anisotropic and isotropic 
nearest-neighbor exchange flelds. The l~tter is calculated according to An
derson and Weiss [23]: 

i _ Jnn. j 
Hex nn- 2.83-y S(S + 1). 

, gJLB 
(10) 

Using IJnnl = 16.1 K for (Zn,Mn)S yields an isotropic nearest-neighbor ex
change-field of about 90,000 Oe. The total line width as a function of x and 
d then is: 

L1H(x,d) = 

vbJ(L1HisP~)2 + (L1HgnP~n) 2 + vsJ(L1HisP'is)2 + (L1H~nP~n) 2 • (11) 

H~n, the only free parameter in the calculation, is determined by the line 
width limitat high x. The calculations were carried out for all three series. In 
each case, they were performed for bulk as well as for spherical and wire-like 
nanostructures. The same value for the anisotropic exchange field H~n was 
used throughout. The best agreement was obtained for an H~n = 3000 Oe. 
This value is about one order of magnitude larger than the dipolar field 
HSip,nn in reasonable agreement with theoretical findings [24]. Exemplarily, 
the theoretical curves for the 3 and 6 nm series are plotted in Fig. 8. Again, 
the agreement between theory and experiment is best when a spherical shape 
of the Zn l-xMnx S nanoparticles is assumed. In particular, the line width de
crease with increasing x is too rapid when a bulk-like situation is considered. 
The corresponding slope is reduced by surface effects as the probability for 
Mn-ions with Mn nearest neighbors is much lower in the surface region v:n 
than in the bulk-like volume V~n for 0 <X< 0.2. 

3 Concluding Remarks 

Changes of the macroscopic observables ( e.g. Curie-Weiss parameter 8 and 
EPR line width L1H) of the paramagnetic phase of (Zn,Mn)S nanoparticles 
with sizes below 10 nm due to reduced dimensions are observed. It appears 
that the microscopic coupling between the Mn-ions (e.g. the exchange con
stants Jnn and Jnnn) is not altered to a first approximation. The macroscopic 
modifications arise mainly due to geometrica! restrictions, i.e. the number 
of neighbors in the various shells around a Mn-ion in the surface region are 
considerably reduced compared to a Mn-ion in the bulk of the structure. This 
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effect becomes increasingly important with decreasing lateral dimensions of 
the nanostructure. 

Acknowledgements 

The work is supported by the Deutsche Forschungsgemeinschaft in the frame
work of the SPP 1072 'Semiconductor and Metal Clusters as Building Blocks 
for organized Structures'. 

References 

1. C.T. Kresge, M.E. Leonowicz, W.J. Roth, J.C. Vartulli, J.S. Beck, Nature 359, 
710 (1992). 

2. D. Zhao, J. Feng, Q. Huo, N. Melosh, G.H. Fredrickson, B.F. Chmelka, and 
G.D. Stucky, Science 279, 548 (1998). 

3. F.J. Brieler, M. Proba, L. Chen, P.J. Klar, W. Heimbrodt, H.-A. Krug von 
Nidda, and A. Loidl, Chem. Eur. J. 8, 185 (2002). 

4. F. Brieler, P. Grundmann, M. Proba, L. Chen, P.J. Klar, W. Heimbrodt, H.-A. 
Krug von Nidda, A. Loidl, and T. Kurz, J. Am. Chem. Soc. 126, 797 (2004). 

5. L. Chen, P.J. Klar, W. Heimbrodt, F. Brieler, and M. Proba, Appl. Phys. Lett. 
76, 3531 (2000). 

6. W. Xu, Y. Liao, and D.L. Akins, J. Phys. Chem. B 106, 11127 (2002). 
7. H. Parala, H. Winkler, M. Kolbe, A. Wohlfahrt, R.A. Fischer, R. Schmechel, 

and H. von Seggern, Adv. Mater. 12, 1050 (2000). 
8. W.-H. Zhang, J.-L. Shi, H.-R. Chen, Z.-L. Hua, and D.S. Yan, Chem. Mater. 

13, 684 (2001). 
9. L. Chen, H. Falk, P.J. Klar, W. Heimbrodt, F. Brieler, M. Proba, H.-A. Krug 

von Nidda, A. Loidl, Z. Chen, and Y. Oka, phys. stat. sol. (b) 229, 31 (2002). 
10. L. Chen, P.J. Klar, W. Heimbrodt, F. Brieler, M. Proba, H.-A. Krug von Nidda, 

T. Kurz, and A. Loidl, J. Appl. Phys. 93, 1326 (2003). 
11. N. Samarth and J.K. Furdyna, Phys. Rev. B 37, 9227 (1988). 
12. J. Schneider, S.R. Sircar, and A.Z. Riiuber, Z. Naturforsch. A 18, 980 (1963). 
13. P.H. Borse, D. Srinivas, R.F. Shinde, S.K. Date, W. Vogel, and S.K. Kulkarni, 

Phys. Rev. B 60, 8659 (1999). 
14. J. Spalek, A. Lewicki, Z. Tarnawski, J.K. Furdyna, R.R. Galazka, and Z. 

Obuszko, Phys. Rev. B 33, 3407 (1986). 
15. W.H. Brumage, C.R. Yarger, and C.C. Lin, Phys. Rev. 133, A765 (1964). 
16. Y.Q. Yang, P.H. Keesom, J.K. Furdyna, and W. Giriat, J. Solid State Chem. 

49, 20 (1983). 
17. J.K. Furdyna, N. Samarth, R.B. Frankel, and J. Spalek, Phys. Rev. B 37,3707 

(1988). 
18. Y. Shapira, S. Foner, D. Heiman, P.A. Wolff, and C.R. Mclntyre, Solid State 

Commun. 71, 355 (1989). 
19. R.E. Kremer and J.K. Furdyna, Phys. Rev. B 31, 1 (1985). 
20. S.B. Oseroff, Phys. Rev. B 25, 6584 (1982). 
21. H.A. Sayad and S.M. Bhagat, Phys. Rev. B 31, 591 (1985). 
22. J.H. Van Vleck, Phys. Rev. 74, 1168 (1948). 
23. P.W. Anderson and P.R. Weiss, Rev. Mod. Phys. 25, 269 (1953). 
24. B.E. Larson and H. Ehrenreich, Phys. Rev. B 39, 1747 (1989). 



Disorder Effects 
in Diluted Magnetic Semiconductors 

Carsten Timm and Felix von Oppen 

Institut fiir Theoretische Physik, Freie Universitat Berlin 
Arnimallee 14, 14195 Berlin, Germany 

Abstract. Diluted magnetic semiconductors (DMS) are promising materials for 
technological applications as well as interesting from the basic-physics point of 
view. It has become clear that disorder plays a crucial role in DMS due to the 
presence of many charged defects and the random positions of impurity spins. In 
this paper the effect of disorder on transport properties and magnetism in DMS 
is discussed. It is argued that the impurity positions are correlated due to strong 
Coulomb interactions between charged defects. These correlations are crucial for the 
understanding of magnetic properties and the observed metal-insulator transition. 

1 Introduction 

The present interest in diluted magnetic semiconductors (DMS) has been 
fueled by possible applications in spintronics [1]. Particularly promising are 
ferromagnetic DMS produced by heavily doping technologically relevant semi
conductors with transition-metal ions such as manganese. These materials 
are also fascinating from the basic-physics point of view. They combine 
strong electronic correlations in the d-shells, unusual transport properties, 
and strong disorder effects. In this paper we focus on the effects of disorder 
on transport and magnetism in Mn-doped GaAs. Disorder is expected to be 
strong due to the presence of a high concentration of charged impurities; the 
typical distance between these defects is roughly of the same order as the 
Fermi wave length. See Ref. [2] for a recent review on disorder in DMS. 

In (Ga,Mn)As, substitutional Mn both acts as an acceptor and provides 
a localized spin S = 5/2 due to its half-filled d-shell. The doped hole is weakly 
bound to the acceptor by Coulomb attraction, forming a hydrogenic impurity 
state split off from the valence hand [3,4]. The local impurity spin is coupled 
to the valence-band holes by exchange interaction. The shallow-impurity de
scription probably applies since states dominated by Mn d-orbitals are far 
from the Fermi energy [3,4,5]. 

Because of the low Mn solvability, Gal-xMnxAs has to be grown by low
temperature molecular beam epitaxy (MBE) at about 250°C. Homogeneous 
growth with up to x ~ 0.08 has been achieved. Ferromagnetic order has first 
been found by Ohno et al. [6]. Recently Curie temperatures above 160K have 
been reached due to improved control over the defect concentrations [7 ,8]. 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 503-514 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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Since Mn is an acceptor, (Ga,Mn)As is of p-type. However, the observed 
hole concentration is lower than the concentration of acceptors due to com
pensation, probably by arsenic antisites (As at cation sites) and Mn inter
stitials. Both types of defects are double donors. Antisites are expected for 
low-temperature growth [9]. A high concentration of Mn is believed to lead to 
increased incorporation of the oppositely charged antisites [10,11,12]. When 
As4 quadrumers are cracked before they arrive at the surface, the antisite con
centration can be strongly reduced [13,7,8]. The presence of Mn interstitials 
has been proposed in Ref. [14] and demonstrated in channeling Rutherford 
backscattering experiments by Yu et al. [15], where about 17% of Mn impu
rities have been found in interstitial positions. 

The ferromagnetic interaction between the impurity spins is carrier-me
diated, as demonstrated by electric field-effect experiments [17,18,19]. On the 
other hand, in (Ga,Mn)As a metal-insulator transition between ferromagnetic 
insulating samples with small Mn concentration x and ferromagnetic metallic 
samples with larger x is observed [9,16]. Even for the most metallic samples 
the resistivity is relatively high, of the order of w-3 to w-2 Qcm [9,20,13], 
showing that disorder is rather strong even in this regime. 

This paper gives arguments why the defects are present in correlated, 
not random, positions [11,21,2]. In Sec. 2 Monte Carlo (MC) simulations are 
used to support this proposition. In Secs. 3 and 4 we show that the experi
mental results for transport and magnetic properties can only be understood 
assuming such correlations. 

2 Defect Positions, Growth, and Annealing 

In the present section we consider the spatial distribution of defects, i.e., sub
stitutional Mn, As antisites, and interstitial Mn. We explain why the defect 
positions should be strongly correlated. We employ a rather simple model, 
which focuses on the screened Coulomb interaction between charged defects. 
For small defect separations other contributions to the interaction also be
come relevant. Ab-initio calculations for defect clusters [22,23,24,25] can be 
used to gain information on these "chemical" contributions. However, our 
conclusions are unaffected by the specific form of the short-range interaction. 

In heavily compensated DMS the electronic screening of the Coulomb 
interaction between charged defects is rather weak [26]. Therefore, the elec
tronic screening length is large compared to the typical separation between 
defects. This should lead to two effects [11,21,2]: Firstly, during growth defects 
of the same ( opposite) charge are predominantly incorporated with larger 
(smaller) separations. Secondly, upon annealing defects further reduce their 
Coulomb energy through defect diffusion. There is another important effect 
relevant during annealing: Mn interstitials are more mobile than the other 
defects [15] due to lower energy barriers for their motion. Conversely, anti
sites are believed to be rather immobile at typical annealing temperatures 
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(250°C) [27]. During annealing interstitial Mn seems to diffuse out of the 
bulk to the free surface of the DMS film [28]. Experiments show that cap
ping of a (Ga,Mn)As film with GaAs suppresses the annealing effects [28]. 
This suggests that the annealing dependence of physical quantities of these 
high-quality samples is dominated by out-diffusion of interstitials and not by 
redistribution of defects within the bulk. 

2.1 Defect Clusters 

We first consider a simplified model where the compensation is assumed to 
be completely due to antisites. We start from a random distribution of Mn 
impurities and antisites on the cation sublattice, where the density of antisites 
is determined by charge neutrality from the observed hole concentrations. The 
Hamiltonian reads 

(1) 

where qi are the defect charges and rij is their separation. Relative to the 
cation sublattice, Mn impurities ( antisites) carry charge q = -1 ( + 2). The 
screening length rscr is obtained from nonlinear screening theory [26]; it 
hardly affects the small-scale defect correlations. We perform MC simula
tions for the Hamiltonian H at the growth/annealing temperature 250°C 
for systems of 20 x 20 x 20 conventional face-centered-cubic (fcc) unit cells 
with periodic boundary conditions, unless stated otherwise. The simulation 
is terminated when the spatial correlation function of the Coulomb potential 
( discussed below) does not change anymore. 

As an illustration, Fig. 1 shows an equilibrated configuration of defects 
for Mn concentration x = 0.05 and p = 0.3 holes per Mn. Both substitutional 
Mn and antisites have been assumed to be mobile. This plot is for a supercell 
size of 10 x 10 x 10 to make it more clear. It is obvious that the defects 
form small clusters, where typically an antisites is surrounded by several Mn 
impurities. The clustering leads to a strongly reduced Coulomb energy. 

Before we turn to a quantitative analysis of the MC results, we consider 
what happens if we do not start from a random configuration. This is moti
vated by experiments on digital heterostructures consisting of half monolayers 
of MnAs separated by thick layers of GaAs [29]. All samples are insulating for 
T--+ O [29]. Part of the Mn apparently diffuses out of the MnAs layers [29]. 
We have performed MC simulations for a superlattice of single layers with 
half the Ga replaced by Mn separated by low-temperature GaAs with 0.25% 
antisites. The superlattice period is 20 fcc unit cells. Figure 2 shows the 
configuration when some interdiffusion has occured. 

It is known that a significant fraction of Mn forms interstitials [15]. There 
are two relevant non-equivalent interstitial positions, namely positions coor
dinated by four As or by four Ga ions [30]. Ab-initio calculations indicate 
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Fig. 1. Equilibrated configuration of 
defects on a 10 x 10 x 10 lattice for 
Mn concentration x = 0.05 and p = 
0.3 holes per Mn. The host lattice is 
not shown. Small dark circles denote 
Mn impurities, whereas large circles 
are As antisites. Solid bars connect 
defects on nearest-neighbor sites 

Fig. 2. Configuration of defects for 
a superlattice of half monolayers of 
MnAs between thick layers of low
temperature GaAs. A supercell of 
20 x 20 x 20 fcc unit cells has been 
used. 2000 MC steps have been per
formed, leading to interdiffusion of 
Mn into the GaAs layers. The config
uration is still far from equilibrium 

that the As-coordinated T(As4) position is lower in energy by 0.3 to 0.35eV 
compared to the Ga-coordinated position [8,31]. We have performed MC 
simulations including charged (q = +2) interstitials and assuming the onsite 
energy in the T(As4) position to be 0.3 e V lower [2]. Figure 3 shows an equi
librated configuration for a concentration of substitutional Mn of x = 0.05 as 
above, but concentrations of 0.005 of antisites and 0.0125 of Mn interstitials. 
This corresponds to the same hole concentration as in Fig. 1. All defects have 
been assumed to be mobile. Again, the defects form small clusters. 
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2.2 Disorder Potential 

Fig. 3. Equilibrated configuration of 
defects on a 10 x 10 x 10 lattice 
for substitutional Mn concentration 
x = 0.05 and p = 0.3 holes per sub
stitutional Mn. This requires a con
centration of 0.0175 of compensating 
double donors, which are assumed 
to be antisites with a concentration 
of 0.005 and Mn interstitials (small 
light circles) with a concentration of 
0.0125 

The cluster formation can be discussed quantitatively by introducing the 
correlation function D(r) of the disorder potential V(r): 

D(r) '= (V(r) V(r')) lr-r'l=r- (V)2. (2) 

V(r) is a sum over screened Coulomb potentials from ali impurities. This 
potential determines the localization properties of the valence-band holes. 
Obviously, .::1 V = Jl5(0) is the width of the distribution of V ( r). Figure 4 
shows D(r) for various assumptions on the type and mobility of defects. 
The equilibration strongly reduces D( r) and .::1 V in ali cases. However, .::1 V 
is stiU not smali compared to the Fermi energy so that disorder cannot be 
neglected [11 ,2]. Without interstitials ( cf. Fig. 1) the disorder potential be
comes short-range correlated. In equilibrium D(r) decays on the scale of the 
nearest-neighbor separation due to the screening of the compensated Mn im
purities [21 ,2]. The remaining uncompensated Mn ions cannot be screened by 
antisites and their contribution decays on a longer length scale determined 
by their density. Assuming antisites to be immobile [27] has practicaliy no 
effect. 

The interstitials do not change the qualitative picture. D(r) stiU decays 
on the length scale of the nearest-neighbor separation. This result changes 
only weakly if we assume the two different interstitial sites to have the same 
energy since the energy difference of 0.3 eV is unimportant compared to the 
Coulomb energy. Again, it makes no difference if the antisites are treated as 
immobile. The short-range correlations of V(r) simplify transport calcula
tions [32]. However, if we also assume the substitutional Mn tobe immobile, 
the absolute value and the width of the correlation function drasticaliy in
crease. In this case the smali concentration of Mn interstitials cannot effec
tively screen the Mn substitutionals. 
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Fig. 4. Correlation function D(r) of the disorder potential for a 20 x 20 x 20 su
percell. A concentration x = 0.05 of substitutial Mn and p = 0.3 holes per sub
stitutional Mn have been assumed. The thin solid line lying mostly outside the 
scope of the figure shows the result for a random distribution of defects (in this 
case without interstitials) . The other curves show D(r) for equilibrated configu
rations with or without interstitials under various assumptions on the mobility of 
different defect species as given in the legend. The heavy horizontal bar denotes the 
nearest-neighbor separation on the cation sublattice 

The scenario of immobile substitutionals agrees with the suggestion that 
annealing mostly leads to outdiffusion of interstitials and not to redistribution 
of substitutional defects [28]. In this case defect correlations are expected to 
develop mainly during growth. We argue in the following that they have to 
be present to explain the observations. On the other hand, the experiments 
on digital heterostructures [29] would be hard to interpret if substitutional 
Mn were totally immobile. The observed interdiffusion of Mn would require 
a probably unrealistically high fraction of interstitial Mn. The presence of 
cation vacancies could make substitutional defects more mobile [20]. 

We note that in Ref. [25] small clusters of three Mn defects are stud
ied within density-functional theory. Clusters made up of two substitutional 
and one interstitial defects are found to be favored due to their Coulomb 
attraction, in agreement with the above discussion. As noted above, ab-initio 
theory captures additional contributions to the energy not included here. 

3 Hole States 

Next, we consider the properties of the valence-band holes subjected to the 
impurity potential V(r). In particular, we are interested in their spectrum 
and localization properties. To exhibit the main physics we again employ 
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Fig. 5. Participation ratio as a function of energy for x = 0.05 and p = 0.3 after 
various numbers N of MC steps increasing from the flattest to the steepest curve. 
The unperturbed band edges are marked by vertical dashed lines 

a simple model, which consists of the envelope-function and parabolic-band 
approximations and starts from the single-hole Hamiltonian 

n,2 
H = - - V'2 + V(r ). 

2m* (3) 

The hole Hamiltonian diagonalized numerically in a plane-wave hasis [11]. 
The calculations are done for spin-less holes, since the additional disorder 
introduced by the exchange interaction is found to be small. We reintroduce 
the exchange below. The diagonalization yields the energy spectrum and 
eigenfunctions '1/Jn(r), from which we calculate the participation ratios 

(4) 

The PR allows to estimate the position of the mobility edge in the valence 
hand since it scales with system size for extended states but essentially re
mains constant for localized states. 

Figure 5 shows the PR as a function of energy for a Mn concentration 
of x = 0.05 and p = 0.3 holes per Mn [9], for various numbers of MC steps, 
N [2]. For fully random defects (N = O) the valence-band edge is smeared 
by disorder to such an extent that the gap becomes filled, in contradiction 
to experiments. On the other hand, after equilibration only very few states 
remain in the gap. Thus the defect clustering is required to explain the per
sistence of the gap. From finite-size scaling results (not shown) we know that 
the PR in the fl.at region and the upper part of the slope scales with system 
size, whereas it becomes independent of system size in the hand tail [11,21]. 
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Fig. 6. Participation ratio for equilibrated configurations as a function of energy 
for various parameters x and p given in the plot , (a) for the (Ga,Mn)As samples 
of [9], (b) for the samples of [13]. For the exchange splitting of the band full 
magnetization of Mn spins has been assumed. The Fermi energy is in each case 
indicated by an arrow 

The mobility edge thus lies on the slope in Fig. 5. Due to numerica! con
straints the finite-size scaling could not be extended to large enough systems 
to pinpoint the mobility edge exactly. 

Transport properties are dominated by the states close to the Fermi energy 
EF. To find EF one has to take the splitting of the valence band by the 
exchange interaction into account. As noted above, the disorder due to this 
interaction is small. However, its average is not negligible. Figure 6 shows the 
PR as a function of energy for parameters appropriate for (a) the samples 
measured by Matsukura, Ohno et al. [9] and (b) the samples of Edmonds et 
al. [13]. The defect concentration has relatively little effect on the PR curve 
due to the strong ionic screening. In (a) the main effect is the shift of the 
Fermi energy due to the strongly changing hole concentration. The states 
at the Fermi energy are extended for x 2 0.03, while they are localized for 
x = 0.005 [11,2], in reasonable agreement with the experimentally observed 
metal-insulator transition [9]. On the other hand, in (b) the Fermi energy 
hardly changes at all and stays well in the extended region, consistent with the 
experimental observation of metallic transport from x = 0.0165 to x = 0.088 
in these samples [13,33]. The growth technique of Ref. [13]leads to very low 
compensation at small Mn concentrations and to increasing compensation 
with increasing Mn doping, oppositely to what is observed in Refs. [9]. 
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Fig. 7. Participation ratio as a function of electron energy for a superlattice of half 
monolayers of MnAs between thick layers of low-temperature GaAs, see Fig. 2, for 
various numbers of MC steps 

For fully random defects the states at the Fermi energy would in all cases 
show a strong tendency towards localization. Thus cluster formation is re
quired to understand why (Ga,Mn)As becomes metallic at all. 

Finally, we show in Fig. 7 the PR for the simulation starting from a half 
layer of MnAs between thick layers of low-temperature GaAs, see Fig. 2. The 
broadening of the band due to disorder is very strong for weak interdiffusion 
(N = 2000) and the PR is strongly reduced. This strong tendency towards 
localization is in agreement with experiments [29]. Ionic screening is rather 
inefficient since the Mn defects and the oppositely charged antisites first have 
to come close together to form clusters. The PR curve for N = 800000 shows 
that eventually states close to equilibrium are reached. 

4 Magnetic Order 

So far, we have only included the exchange interaction with the Mn impu
rities through a homogeneous exchange field, i.e., at the level of the virtual 
crystal approximation (VCA) [34]. We now study the magnetic order within 
a selfconsistent mean-field approximation, which, importantly, fully includes 
the disorder [11,2]. We start from a Zener model with the Hamiltonian 

H = L ~n c~uCnu - Jpd L Si . si, (5) 
nu 

where the Si are Mn spins (S = 5/2) and 

(6) 
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Fig. 8. Spin polarization of Mn spins (up) and hole spins (down) as functions of 
temperature for x = 0.05 and p = 0.3 for random and equilibrated/clustered config
urations. The spin polarization for an equilibrated system with immobile antisites is 
also shown. For comparison, the curves labeled by "VCA" show the magnetizations 
obtained from a theory that totally neglects disorder 

are hole-spin polarizations at the Mn sites. ~n and 'l/Jn are the hole eigenener
gies and eigenfunctions, respectively, for vanishing magnetic interaction ob
tained in the previous section. Note that H contains the full Coulomb disorder 
potential. ~n includes the chemical potential. The antiferromagnetic exchange 
interaction is assumed to be local. In a more realistic model one should take 
its nonzero range into account, which stems from the hybridization between 
Mn d-orbitals and As p-orbitals. The finite range is important for the aniso
tropy of the effective exchange interaction between impurity spins [35]. 

The Hamiltonian (5) is decoupled in a mean-field approximation without 
taking a spatial average [11,21,2]. At each impurity site the product Si . si 

is replaced by (si) · Si + si · (Si) - (si) · (Si). The averaged hole spins (si) 
are expressed in terms of the mean-field Zeeman splittings of the hole states 
n. This leads to a large set of coupled mean-field equations which are solved 
numerically. A collinear magnetization is assumed. One can show that the 
equation for the Curie temperature Te , obtained by linearizing the mean
field equations, is unchanged by dropping this assumption. 

Figure 8 shows the magnetization curves for Mn and hole spins for x = 
0.05 and p = 0.3 for random and equilibrium defect configurations, assuming 
compensation by antisites [11,21,2]. Since these results are obtained from 
mean-field theory, they are most reliable at low temperatures. However, it has 
been suggested that mean-field theory is quite good for metallic (Ga,Mn)As in 
the whole temperature range [36,37,34]. The Mn magnetization curve shows 
upwards curvature for random defects. Similar magnetization curves have 
been calculated by many different approaches, see Ref. [2]. This general shape 
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seems to be a robust feature of highly disordered ferromagnets. Within mean
field theory, the anomalous shape is due to the localization tendency of the 
holes, which leads to a shorter-range effective Mn-Mn spin interaction and 
thus to a broader distribution of effective fields acting on these spins. 

For the clustered configuration the magnetization curve shows down
ward curvature and is more Brillouin-function-like at low temperatures. The 
crossover from upward to downward curvature agrees qualitatively with ex
perimental annealing studies [20]. Conversely, the assumption of clustered de
fects is crucial to understand the downward curvature observed for optimally 
annealed samples. Figure 8 also shows that assuming immobile antisites again 
does not have a strong effect. Neglecting the disorder by setting V(r) = O 
and replacing the Mn spins by a homogeneous spin density (VCA) leads to 
a strongly reduced Curie temperature. This may be an artifact of mean-field 
theory, but since the impurity-spin polarization exceeds the VCA result even 
at the lowest temperatures, where mean-field theory should be valid, we sug
gest that disorder indeed has the tendency to stabilize ferromagnetism. 

We do not expect Mn interstitials to change this picture qualitatively. 
Manganese impurities in adjacent substitutional and interstitial positions 
should interact antiferromagnetically due to superexchange. The strength 
of this interaction is at least -26 meV [30], leading to the formation of spin 
singlets that do not participate in ferromagnetic order. This suggests to take 
only the substitutionals into account that are not paired up in singlets. 

5 Summary 

Correlated defect clusters develop naturally in DMS due to the strong Cou
lomb interactions between oppositely charged defects. The clustering is ex
pected to take place during growth or annealing and leads to a strongly 
reduced impurity potential. This effect is necessary to explain the experi
mental observations regarding the metal-insulator transition as a function of 
Mn doping and the persistence of the semiconductor gap. We also find that 
the magnetization curve crosses over from an anomalous shape to a more 
Brillouin-function-like dependence, in agreement with experiments. In high
quality samples the cluster formation has to take place already during growth 
since they already show metallic behavior and convex magnetization curves 
as grown [28]. While the simple model employed in this study precludes quan
titative comparison with experiments, the general conclusions do not depend 
on model details. 
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Abstract. Magnetic anisotropy (MA) in 111-V-based ferromagnetic (FM) semicon
ductor alloys (e.g., Gal-xMnxAs) is of critical importance for the design and imple
mentation of spin-dependent devices based on these materials. This property can 
be "engineered" and controlled either by imposing appropriate strain conditions on 
the FM film, or by choosing the hole concentration p. Here it is especially important 
that the choice of p can be controlled by external mechanisms, such as illumination 
or voltage. In this paper we present the information on MA in FM semiconductors 
obtained through a series of complementary methods: ferromagnetic resonance, pla
nar Hall effect, direct imaging of FM domains by magneto-optical methods, and 
SQUID magnetization data. Special attention is given to the recently-observed re
orientation of the easy axis in several of the IIh-xMnx V alloys as a function of 
temperature and/or illumination, and to the somewhat surprising uniaxial aniso
tropy in the basal (001) plane which some of these FM films exhibit, presumably 
as a consequence of surface reconstruction during the growth. 

1 Introduction 

Recently much effort has been devoted to the growth and characterization of 
ferromagnetic (FM) semiconductors materials, with an eye on future "spin
tronic" applications [1,2]. In particular, much progress has been made in the 
fabrication of 111-Mn-V alloys (for which the Curie temperatures Te exceed
ing 150 K ha ve been reported [3,4]), and in their materials engineering [5,6]. 
It is especially important that magnetic properties of the FM heterostruc
ture Inl-xMnxAs/GaSb can be controlled by external perturbations, such as 
illumination [7,8] or an applied electric field [9,10]. One of key properties of 
these FM materials is magnetic anisotropy (MA), since it is the basic param
eter for developing future spin-based devices (e.g., spin-injectors [11], tunnel 
junctions [12], devices based on the giant planar HaU effect (GPHE) [13], and 
nano-constrictions exhibiting giant magneto-resistance [14]). 

It is now well established that the ferromagnetic interaction in the 111-
Mn-V materials is mediated by free holes [15], and that MA in FM III-Mn-V 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 515-530 (2004) 
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originates from the anisotropic character of the carriers mediating the FM 
exchange between the localized spins of the (isotropic) Mn++ ions [16,17]. It 
has been amply demonstrated that the MA of Ga1-xMnxAs films is largely 
controlled by epitaxial strain, the compressive and tensile strain inducing an 

in-plane and an out-of-plane orientation of the magnetic moments, respec
tively [18]. The above issues have already led to a broad range of experi

mental studies. [19,20,21] In this paper we review the information on MA 
in FM semiconductors obtained through a series of complementary meth

ods: ferromagnetic resonance (FMR) [21], planar Hall effect (PHE), direct 

imaging of FM domains by magneto-optical methods [22], and SQUID mag

netization measurements. Special attention will be given to the manipulation 

of MA in 111-Mn-V semiconductors through low-temperature annealing and 

modulation doping; to the recently-observed re-orientation of the easy axis 

in several of the 1111-xMnx V alloys as a function of temperature and/or il
lumination [8]; and to the somewhat surprising uniaxial anisotropy in the 
basal (001) plane of the FM layers which some of these cubic materials ex

hibit [23,24], presumably as a consequence of surface reconstruction during 
their growth along the [001] direction. 

2 Uniaxial and Cubic Magnetic Anisotropy 

Because of the low solubility of Mn in bulk III-V semiconductors, III1_xMnx V 
alloys with x sufficiently high to produce cooperative magnetic effects (x > 
0.01) can only be achieved by low temperature molecular beam epitaxy (LT
MBE), and thus the lattices of these materials are locked to those of their 
substrates [2]. For examples, x-ray diffraction (XRD) experiments have re
vealed that the Ga1-xMnxAs is coherently strained throughout its thickness 
by the underlying layers ( typically GaAs or GalnAs), even for films as thick 
as 6.81ffil [25]. Based on mean-field theory calculations, it has been shown 

that for the [001] growth direction the strain splits the heavy hole and light 
hole bands, producing in turn a uniaxial contribution to the magnetic aniso

tropy of the 111-Mn-V films as follows: the orientation of the easy axis along 

the growth direction is favored when the strain shifts the heavy holes further 

down relative to the light holes (i.e., below the top ofthe light-hole sub-hand), 

and an in-plane easy axis occurs in the opposite circumstance [15,16]. 
Experimentally, it has also been clearly confirmed that a 111-Mn-V film 

can be magnetized more easily along certain crystallographic directions than 

others. For example, as presented in Fig. 1, de SQUID magnetization mea

surements carried out on a 300 nm Gao.97 Mno.o3As film show two remarkable 
features, of interest for our discussion of MA. First, these data demonstrate 
the striking difference in uniaxial anisotropy of GaMnAs under compressive 

(GaMnAs/GaAs) and tensile strain (GaMnAsjGao.s5lno.15As). The hystere
sis loops for GaMnAs/GaAs (top panel) clearly show that the easy axis of 
magnetization is in the plane of the sample. In contrast, in the case of the 
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Fig. 1. Magnetization M as function of applied magnetic field H for 
a Gao.97Mno.o3As thin film, measured at T = 5K by SQUID for GaMnAs/GaAs 
(left panel) and GaMnAs/GalnAs (right panel). The magnetic field is applied ei
ther in the [110] or in the [001] direction. GaMnAs grown directly on a (001) GaAs 
substrate (left panel) is under compressive strain in the layer plane; GaMnAs grown 
on a Gao.sslno.1sAs buffer (right panel) is under tensile strain. Note that the easy 
axis is different for the two samples. 

GaMnAs/GainAs sample, which is under tensile strain, the easy axis is ob
viously normal to the layer plane, as evidenced by the sharp hysteresis loop 
observed when H is applied parallel to the [001] direction (bottom panel). 
The second conspicuous feature in Fig. 1 involves the hysteresis loops ob
served when H is applied along the hard axes (H normal to the plane for 
GaMnAs/GaAs, and H in the plane of the film for the GaMnAs/GainAs 
system). We note that in both cases the saturation magnetizations for the 
easy and hard axes of magnetization coincide at fields of about 3000 G or 
less, indicating that fields of that magnitude are sufficient to orient all spins 
along the hard axis (i.e., that they are comparable to the uniaxial anisotropy 
fields, 2K21_j M). Obviously, in the absence of strain, the III-Mn-V would 
intrinsically have a purely cubic MA arising from its zinc-blende symmetry. 
However, the cubic anisotropic character of these materials is usually masked 
by the effects induced by the aforementioned strain, so that the cubic an
isotropy terms can most readily be identified by studying the (001) plane, 
as demonstrated in Fig. 2. Figures 2a and 2b show magnetization curves for 
a Gao.97Mno.o3As film grown on GaAs (100) substrate at 15 and 35 K for fields 
along the in-plane [110] , [110], and [100] directions. Distinct in-plane aniso
tropy of the magnetization is clearly revealed. At 15 K, [100] is the easy axis, 
with essentially the full moment at remanence. Nevertheless, magnetization 
reversal starts gradually close to H = O Oe (see inset in Fig. 2a), followed by 
sharp switching at the coercive field of about 28 Oe. Hard-axis-like behavior 
is seen for the [110] direction, with saturation occurring around 1.5 kOe. The 
magnetization curves for the [100] and [010] directions are identica!. The dis
tinct difference in behavior for the [110] and [110] directions is not expected 
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Fig. 2. Magnetization curves for a Gao.97Mno.o3As /GaAs sample at 15 K (a) and 
35 K (b) along different crystallographic directions . lnset (a): expanded presen
tation of the data at 15 K; inset (b) : temperature dependence of the saturat ion 
magnetization Ms. 

on the grounds of crystal symmetry, and will be discussed in detail below. At 
35 K the easy axis has switched to the [110] direction, whereas the [I 10] di
rection continues to display typical hard-axis behavior, with essentially zero 
remanence. The temperature dependence of the saturation magnetization Ms 
is shown in the inset of Fig. 2b. 

Further investigation has been carried out in a series of as-grown GaM
nAs/GaAs films with thicknesses ranging from 0.2 to 6.8 J.Im.[25] For all 
samples we find a clear difference between the [IlO] and [110] directions, i.e., 
a uniaxial anisotropy contribution along the < 110 > direction [23]. It is 
important to note that the degree of the uniaxial anisotropy is essentially 
independent of the thickness of the film, which rules out the possibility that 
the observed uniaxial anisotropy arises from the contribution of the surface 
layer alone due to the well-known surface reconstruction. Instead, these new 
results suggest that the uniaxial anisotropy - while it is probably seeded 
by the anisotropy of the reconstructed initial GaAs (001) substrate surface 
(similar to that seen in a-Fe (bec) films grown on GaAs [26]) - its thickness
independence is very likely due to replicating that seeded anisotropy, layer 
by layer, as the growth continues, thus penetrating the entire Gal-xMnxAs 
film. 

3 Ferromagnetic Resonance in Ga1 _xMnxAs: 
Effects of Magnetic Anisotropy 

FMR complements the more conventional magnetic studies of FM films by 
its ability to directly determine MA parameters [27], and in this section we 
take advantage of this technique to obtain MA information in GaMnAs films 
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under various strain conditions [21]. We use the well-known Landau-Lifshitz
Gilbert equation [28] for the precession of the magnetization to describe the 
dynamics of FMR in a GaMnAs film, treating GaMnAs as a zinc-blende crys
tal under tetragonal distortion. We have mapped out the FMR condition for 
300 nm Ga0 .97Mn0 .03As films under different strain conditions as a function 
of magnetic field orientation relative to the crystal axes at a fixed tempera
ture. The compressive strain was attained automatically when GaMnAs was 
grown directly on a GaAs substrate, while the tensile strain was achieved by 
growing GaMnAs on a relaxed GainAs buffer, with sufficient In concentration 
to make the lattice parameter of the buffer larger than that of the FM film. 
The observed FMR field positions obtained for the GaMnAs/GaAs sample 
are shown in Fig. 3a and 3b, and those for GaMnAs/GainAs are in Fig. 3c 
and 3d. FMR measurements were carried out in the two geometries (i.e., H 
in the (110) plane; and H in the (001) plane), corresponding to the upper 
(Figs. 3a and 3c) and lower panels (Figs. 3b and 3d) of Fig. 3, respectively. 
To facilitate discussion, a polar coordinate system is defined as an inset in 
Fig. 3c. 

Note that the lowest resonance field for the GaMnAs/GaAs sample 
(Fig. 3a and 3b) is observed when H lies in the film plane and is parallel 
to the easy axis- the [100] direction (BH = 90°, tpH= 0°), as defined in the 
inset in Fig. 3c. Figure 3b, which shows the angular dependence of HR for 
H in the (001) plane, is particularly interesting for two reasons. First, it re
veals that the magnetic in-plane anisotropy (which we attribute to the cubic 
anisotropy energy K 4 11) is quite strong. The origin of this behavior can be 
ascribed to the physical difference between the [100] and [110] orientations 
in the (001) plane. Second, it is evident from Fig. 3b that the symmetry of 
the FMR position is not exactly four-fold in the (001) plane (as would be 
expected for a purely tetragonal distortion along the [001] axis), but that 
a small difference exists between HR for H applied along the [110] and [IlO] 
directions. 

In Figs. 3c and 3d we show the full angular dependences of the resonance 
field HR for the Gao.97Mno.o3As/Gao.ssino.lsAs film measured in two geome
tries at a fixed tempera ture. In the context of FMR, the reversal of the sign of 
the strain leads to a large positive 2Ku/ M, which counteracts the demagne
tization field, thus shifting the FMR position downward when the magnetic 
field is applied normal to the plane, as seen in Fig. 3c. Figure 3d shows that 
in the GaMnAs/GainAs combination there is also a much stronger four-fold 
in-plane anisotropy energy K 4 11, and again a very small but unmistakable pla
nar two-fold uniaxial anisotropy. It is also interesting to note that- as can be 
inferred from the non-sinusoidal nature of the angular dependence of HR in 
Fig. 3d- when M is in the sample plane, it tends to seek the [100] direction 
even when that is not the real easy axis of the tetragonally-strained material 
as a whole. The solid curves in Fig. 3 represent the positions of HR calculated 
theoretically by using g = 2.0 for the Mn++ ions and the optimized values 
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Fig. 3. Angular dependence of FMR fields for a Gao.97Mno.o3As/GaAs sample 
(Fig. 3a and 3b) and Gao.97Mno.o3As/Gao.sslno.lsAs sample (Fig. 3c and 3d). 
Fig. 3a and 3c: de magnetic field H and magnetization M in the (liO) plane; and 
Fig. 3b and 3d: Hand M in the (001) plane. The solid curves in the figure represent 
the positions of HR calculated theoretically. The coordinate system used in figure is 
shown as an inset in Fig. 3c. The orientation of the de magnetic field H ( described 
by OHand <pH) can be varied continuously in both the (liO) and the (001) planes. 
The resulting equilibrium orientations of the magnetization Mare given by (0, <p). 

of uniaxial and cubic anisotropy fields 2Ki/ M. The ability to reproduce the 
observed data is a clear indication that FMR in GaMnAs indeed obeys the 
model for zinc-blende symmetry with some degree of distortion, induced by 
the strain and by the in-plane anisotropy along the < 110 > directions. 

The measurements of FMR show unambiguously that MA plays a decisive 
role in determining the resonance spectrum of epitaxially grown GaMnAs. 
Since the crystal structure of epitaxial GaMnAs is slightly tetragonal due 
to the distortion of its relaxed cubic structure by the lattice mismatch with 
the substrate, it is expected that the MA of this material will be dominated 
by uniaxial anisotropy. We have observed uniaxial anisotropy field 2Ku/ M 
as large as 4000 G, and larger values can probably be induced by greater 
lattice mismatches than those used in growing the present samples. The sign 
of the 2Ku/ M term is determined by whether the strain in the layer plane is 
tensile or compressive, as clearly revealed by the positions of FMR observed 
for GaMnAs/GaAs and GaMnAs/GalnAs, respectively. The cubic (four-fold) 
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anisotropy fields are also very large in GaMnAs (of the order of 2000 G), as 
evidenced by the angular variation of FMR observed when the orientation 
of H is varied in the basal (001) plane. Finally, these experiments reveal 
that there is a small but finite in-plane uniaxial anisotropy field 2K211 / M, 
associated with the slight physical difference between the [110] and [IlO] 
directions of the zinc-blende structure on which the GaMnAs film is grown. 

4 Ferromagnetic Domains 
and the Giant Planar Hall Effect 

The magnetic domains in Gat-xMnxAs were imaged using a magneto-optical 
technique that utilizes a Bi-doped garnet layer as an optical magnetic field 
sensor [29]. The in-plane magnetized garnet layer, with a mirror on one side, 
is placed directly on the sample, the mirror side adjacent to the sample. 
Fringing magnetic fields emanating from the sample at domain edges induce 
Faraday rotation in the garnet, which is visualized in a polarized-light micro
scape. Figure 4 (left) shows domain images at 15 K taken near a corner of the 
GaMnAs/GaAs (001) sample for fields applied along the easy [100] direction 
indicated in frame 4a. In the positively magnetized remanent state (Fig. 4a) 
the magnetic contrast, seen as white lines, arises only at the sample edges 
and near a defect at the left edge. With the application of a reversal field 
(Fig. 4b) a transversely polarized domain nucleates at the top corner of the 
sample. The moment orientation of this domain is revealed by the contrast 
at the edges (a more detailed discussion of the orientations will be given be
low). While the contrast at the right edge remains unchanged, the contrast 
on the left turns dark, indicating a 90° domain rotation. The domain bound
ary appears as a jagged bright line, consistent with the indicated moment 
orientations. The transverse domain expands with increasing field (Fig. 4c). 
Then a domain totally reversed to the original orientation nucleates at the 
left edge (Fig. 4d), and spreads rapidly through the entire sample (Figs. 4e 
and 4f). 

Such magnetization reversal through an intermediate (nearly) 90° domain 
state is typical for samples displaying biaxial magnetic anisotropy. In fact this 
accounts for the two stages in the magnetization hysteresis for the easy axes 
seen in the inset in Fig. 2a. Figure 4 (right) shows domain images observed 
at 35 K. In the remanent states (Figs. 4g and 41) magnetic contrast appears 
only at the right edge, indicating a moment orientation along [110]. During 
the interim process of magnetization reversal, 180° domains nucleate and 
expand (Figs. 4h-4j), as is typical for magnetic systems with uniaxial in-plane 
anisotropy. The zig-zag domain boundaries are clearly visible. Contrast at the 
left [110] edge of the sample appears only in elevated fields (Fig. 4k), when the 
magnetization is forced into the field direction. Figure 4 thus demonstrates 
that on increasing the temperature the magnetic anisotropy changes from 
biaxial (with easy axes approximately along both [100] and [010]) to uniaxial 
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Fig. 4. Domain boundaries observed by magneto-optical imaging near a corner of 
a Gao.97Mno.o3As/GaAs sample at 15K [left panels: (a) to (f)] and at 35K [right 
panels: (g) to (1)] in the indicated fields applied along the [100] direction (vertical 
axis) . The frame width is 1 mm. Fringing field defining a domain boundary with 
a positive perpendicular component are seen as bright lines; those with negative 
perpendicular component as dark lines. Black arrows indicate the orientation of the 
magnetic moments in the domains. The values on the left top corner of each frame 
indicate the magnitude of the magnetic field at which the frame was observed. 

(with easy axis along [110]). Note that , even though the Mn moments are 
diluted and located randomly, the magnetization reversal proceeds through 
the nucleation and expansion of large, weU-defined domains, severa! hundred 
microns on the side. 

The magnetization reversal model illustrated above, in combination with 
anisotropic magnetoresistance data (AMR) [30], can very nicely explain the 
recently-observed giant planar HaU effect (GPHE) [13,20], which displays 
large HaU resistance jumps in epitaxial GaMnAs layers when an in-plane 
magnetic field is swept. Here one should note that planar HaU effect (PHE) 
is not restricted to GaMnAs films only. It is in fact expected in aU ferromag
netic semiconductors in which resistance depends strongly on the relative 
orientation of magnetization M with respect to the direction of the current. 
AdditionaUy, for GPHE jumps to be observed, the ferromagnetic film needs 
to ha ve an in-plane easy axis , and the reversal of magnetization must proceed 
through an intermediate state [13,24]. 

As an example, in Fig. 5a we show PHE data observed at 1.4 K in a 
Gao.9sMno.osAso.97Sbo.o3/GaAs (100) film. The longer edge of the HaU-bar
shaped sample, and hence the direction of the current 1, was chosen along the 
[110] crystaUographic direction (see Fig. 5b). Measurements were performed 



Magnetic Anisotropy in Ferromagnetic III-Mn-V Semiconductors 523 

(a) <Il= 135" (010] 

-c cp = 92° 
u.. 

I 

cr.o.. cp = aa• 
[010] 

(j) = 74° ~n 1 • 
hll -·---

150QI 
(110) 

(j) = 45° (100] 
(~00) 010] 

-6 -4 -2 o 2 4 6 
['iÎO] Applied magnetic field (kOe) (c) 

Fig. 5. (a) Low-field planar Hali effect (PHE) data for various field orientations 
at 1.8 K. (b) A schematic plot of experiment setup for PHE measurements. ( c) 
A schematic magnetization switching process is illustrated for 'PH = 88° as viewed 
from above. 

with the magnetic field H confined to the (001) plane, and oriented at various 
angles cp (from 45° to 135°) with respect to the current direction 1. Note that 
the maximum value of PHE resistance is attained when the magnetization M 
is parallel to the [010] direction ( obtained by applying the field H along one of 
the easy axes, at cp = 135°), and the minimum value is attained for M parallel 
to the [100] direction (H along the other easy axis, at cp = 45°). For all angles 
cp for which data are presented in Fig. 5a, two-jumps in the PHE resistance 
are observed as the magnetic field is swept to its opposite value for a given 
orientation cp (from -6000 Oe to 6000 Oe, or vice versa). Those jumps, at field 
values ±H1and ±H2 , are related to domain nucleation and reversal through 
the intermedia te state. The first switching field, H1, is almost independent of 
the field orientation; and the second switching field, H2 , attains the Iar gest 
value when the field is oriented close to the [110] direction (cp = 90°), but 
decreases dramatically and approaches the first jump at orientations around 
cp = 45° (HII [100]). 

Let us concentrate on the curve for 88° in Fig. 5a and the corresponding 
schematic plot in Fig. 5c. When the applied field is swept from -6000 Oe to O 
Oe, M is rotated from the field direction (which is close to the [IlO] direction) 
toward an easy axis ([100]), marked #1 E Fig. 5a and 5c. By increasing the 
field to a small positive value ("-'190 Oe), the first resistance jump (marked 
#2 E Fig. 5a and 5c) is observed at H1 due to a 90° domain rotation from 
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[IOO] to the other easy axis, [010]. As the field continues to increase further, 
the resistance slightly decreases (marked #3) and the direction of M tilts to 
the direction of H, eventually reaching the second jump at H2 ("" 1550 Oe), 
that corresponds to the switching of magnetization from the left side of the 
field direction to the right side, marked as #4. With further increase of the 
field, M tilts back to the direction of the applied field, oriented close to the 
[110] direction, marked as #5. These measurements clearly reveal that the 
MA behavior in the quaternary alloy Gao.95Mno.o5Aso.97Sbo.o3 is dominated 
by the cubic term at low temperatures, but it is also affected by the small 
uniaxial anisotropy along [110], which is responsible for the existence of an 
intermediate state in the magnetization reversal [13,20,22,24]. 

5 Manipulation of Magnetic Anisotropy 
by Controlling Hole Concentration 

It is expected on theoretical grounds that the orientation of the easy-axis 
can be reoriented in a III-Mn-V system, and can be controlled by varying 
the temperature, the carrier density p, or the strain [17]. Sawicki et al. [31] 
have demonstrated by SQUID magnetization measurements that one can 
induce a spin reorientation from [001] to [100] direction by increasing the 
temperature in films of GaMnAs grown on GaAs (001) substrate with ap
propriately low values of p. Moreover, temperature-induced cross-over of the 
easy axes have also been found in other alloys, e.g., in AlGaMnAs [32] and 
InMnAs [33]. In this section, we will review the studies on the manipulation 
of MA through various post-growth treatments (low temperature annealing) 
or through structural design (modulation doping). At the end, we will fo
cus on the recently observed reorientation of the easy axis in InMnAs/GaSb 
heterostructure as a function of either temperature or illumination [8]. 

As reported earlier, appropriate annealing can alter (improve) the FM 
properties of GaMnAs, most notably by increasing its Curie temperature, 
increasing its magnetic moment, and changing the temperature dependence 
of its magnetization to a more mean-field-like behavior [34,35]. In Fig. 6 
we compare the temperature-dependence of FMR positions for a 120 nm 
Gao.92Mno.osAs film grown on GaAs (100) substrate observed before and 
after annealing. The annealing was carried out in the atmosphere of N2 gas 
at the temperature of 280°C for 1.0 hour, and subsequently cooled by a rapid 
quench to room temperature. A remarkable increase of the resonance shifts 
from g = 2.0 were observed after such heat treatment. The analysis of the 
data indicates that the observed increase is caused primarily by a dramatic 
increase in the magnitude of uniaxial anisotropy energy Kn, as seen in the 
bottom panel of Fig. 6. It is now well established that annealing reduces the 
concentration of Mn interstitials, thus increasing both the concentration of 
magnetically-active Mn and of the holes, and eventually improving the ho
mogeneity of the samples. XRD studies have also revealed that the lattice 
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Fig. 6. Top panel: Comparison of the temperature dependences of FMR 
fields observed at two high-symmetry field orientations in the (liO) plane for 
Gao.92 Mno.08 As/GaAs before and after annealing (solid and open symbols, respec
tively). Bottom panel: Comparison ofthe anisotropy field 2K21./M before and after 
annealing for the same sample. The solid lines are guides for the eye. 

constant of GaMnAs is reduced after annealing, thus implying a decrease of 
compressive strain due to the lattice mismatch [36]. The increase of K21. in 
the presence of the reduction of the build-in compressive strain can only be 
attributed either to the improvement of the homogeneity, or to an increase 
of the hole concentration. One should note here that recent SQUID magneti
zation studies by Sawicki et al. [31] performed on GaMnAs samples annealed 
at various conditions do point to the infiuence of the hole concentration on 
magnetic anisotropy. 

In this context studies of MA in modulation-doped GaMnAs layers provide 
an especially unambiguous and instructive demonstration of the changes of 
MA with hole concentration. It has recently been found that modulation dop
ing of Gao.16Alo.24As barriers with Be acceptors in Gao.94Mno.o6As(5.6 nm)/ 
GaAlAs(13.5 nm) heterostructures grown on GaAs (100) substrate (when the 
doping is carried out after GaMnAs has been deposited) leads to an increase 
of the Curie temperature Te of the Gal-xMnxAs layer (typically from 70 K 
in undoped to over 100 K in modulation-doped layers) [37]. The ability to 
observe in these heterostructures a clear Lorenzian-like FMR peaks up to 
the Curie temperature has allowed us to use this technique for exploring 
the dependence of MA on the hole concentration as it is varied by mod
ulation doping [38]. The resonance fields at four specific field orientations, 
and the anisotropy fields obtained by these experiments (H21. = 2K21./M, 
H411 = 2K411/M) at various temperatures are plotted in Fig. 7 for two het
erostructures: one undoped (open symbols) and one modulation-doped (solid 
symbols). As seen in Fig. 7a, remarkable increase ofthe resonance shifts from 
g = 2.00 were observed for the modulation-doped sample, indicating a large 
change of MA. The dependence of the cubic and the uniaxial anisotropy on 
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Fig. 7. Temperature dependence of magnetic properties for an undoped GaM
nAs/GaAlAs heterostructure (open symbols) and a modulation-doped GaM
nAs/GaAlAs:Be heterostructure (solid symbols). (a) FMR fields observed for 
four high-symmetry field orientations of the applied magnetic field H; (b) uni
ruda! magnetic anisotropy fields 2K2J./M (bottom panel) and cubic anisotropy 
fields2K411/M(top panel). 

the hole concentration are opposite in this concentration range, as seen in 
Fig. 7b, where the temperature variation of anisotropy fields is presented for 
both undoped and doped heretostructures. The modulation doping unam
biguously increases the value of the perpendicular uniaxial anisotropy K21., 
and reduces the in-plane cubic anisotropy K4 11· Note that the compressive 
strain due to the lattice mismatch between GaMnAs and the GaAs sub
strate, which influences the anisotropy, is the same in both samples. That is 
because not only the total concentration of Mn was the same in both speci
mens, but also the fraction of Mn occupying interstitial positions (and thus 
having a profound effect on the lattice constant of GaMnAs [36,39]) was not 
affected by the doping, since Be was introduced into the GaAlAs barrier after 
competing the growth of the GaMnAs layer, and therefore could not lead to 
the creation of additional Mn interstitials (Mni)-[40] Since Mn1also act to re
duce the number of ferromangetically-active Mn spins antiferromagnetically
coupled Mnca-Mn1 pairs (where Mnca stands for substitutional Mn at the 
Ga site), the fact that the concentration of Mn1 is unaffected by Be doping 
also guarantees also guarantees that the concentration of feromagnetically
active Mn is the same in both samples. Any observed difference between the 
two specimens must therefore be due to the change in the hole concentra
tion, clearly pointing to the crucial role which holes play in determining the 
MA of Ga1_xMnxAs. It is important to recall that the theoretical calcula
tions [15,16] indeed do predict that the MA is expected to depend on the 
hole concentration. A quantitative analysis of this effect is, however, beyond 
the scope of the present paper. 

We finally consider changes in anisotropy in III-Mn-V alloys induced (di
rectly or indirectly) by the temperature- which, as will be argued, may also 
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Fig. 8. Magnetization curves deduced from AHE with and without illumination for 
an InMnAs/GaSb heterostructure. Magnetization Mas function of temperature T 
for the same sample at H = 10 Oe is plotted in the right panel. In all cases, 
a magnetic field is applied normal to the sample plane. 

have their origin in the variation of the hole concentration. For example, 
temperature-dependence of spin reorientation has recently been observed in 
FM lnl-xMnxAs/GaSb heterostructures [33,8], where lnl-xMnxAs is under 
tensile strain. Additionaliy, it was demonstrated that light-induced bolomet
ric effects can be used to control the direction of magnetization in the same 
heterostructure. In spite of the fact that a tensile strain is known to favor an 
easy axis normal to the layer plane, we have observed that at low temper
ature the magnetization direction in many Inl-xMnxAs/GaSb samples lies 
close to the plane of the layer, as seen in the right panel of Fig. 8. As the tem
perature increases, however, the easy axis in this ln1- xMnxAs(10nm)/GaSb 
heterostructure (x = 0.05, Te = 35 K) grown on GaAs (100) substrate is ob
served to rotate to the direction normal to the layer plane within a relatively 
temperature window L1.T :::::; 8 K. 

Within this critica! temperature range, we demonstrated this by using 
illumination to tune T via the bolometric effect. A beam of white light from 
a standard 100 W bulb was focused onto the InMnAs sample mounted on 
a cold finger in a closed-cycle helium optica! cryostat. The sample tempera
ture was monitored by two thermo-resistors attached to the cold finger above 
and below the sample, and T -dependent Hali measurements were carried out 
with and without illumination. In Fig. 8 we show by solid symbols the mag
netization deduced from AHE (assuming M cx: PHall/ Psheet , where PHall and 
Psheet are the Hali and sheet resistivities, respectively) at 10 K in the dark. 
The open symbols, representing data observed under illumination, indicate 
a pronounced increase in the amplitude of the AHE (by more than a factor of 
two), accompanied by a change to a nearly-square hysteresis. The reverse ef
fect is observed when the light is turned off. For comparison, the AHE curves 
at 15 K ( dotted line) and 20 K ( dashed line) observed in the dark are also 
plotted in the figure. 
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Sawicki et al., who ohserved temperature-induced anisotropy changes in 
Gal-xMnxAs, suggested that the spin reorientation ohserved in their experi
ments reflected the anisotropy of the valence suhhands in a zinc-hlende semi
conductor, which can strongly depend on the hole concentrations, and tem
perature [31]. It should he emphasized, however, that the Inl-xMnxAs/GaSh 
case is more complicated. The theoretically calculated spin anisotropy [8] im
plies an easy axis that lies at an angle intermediate hetween the in-plane 
[110] direction and the out-of-plane [001] direction (41° from [110], toward 
[001]), irrespective of temperature. On the other hand, even a relatively small 
variation of the hole density can produce a dramatic reorientation of the easy 
axis [8]. The theoretical simulations just referred to confirm the potential for 
dramatic reorientations of the magnetization direction, although it remains 
unclear why the easy axis should he so sensitive to small temperature vari
ations (within a rather narrow window of lJ.T ~ 8 K). One interpretation is 
that the data reflect a variation of the hole density with T. although such 
a variation is unlikely in an isolated InMnAs film, it is possihle that the an
swer lies in the staggered-gap type-II hand alignment of the InMnAs/GaSh 
heterojunction, since in this case some of the holes originating in the In
MnAs are transferred to the adjacent GaSh layer due to its higher valence 
hand maximum, thus altering the system hy creating an internal electric field 
together with a density gradient in the InMnAs layer [7,41]. Further study 
is clearly necessary to understand this interesting and potentially important 
temperature-dependent process. 

6 Closing Remarks 

In closing, it should he remarked that all the evidence discussed ahove clearly 
points to the fact that MA strongly reflects the anisotropy of the hole sub
hands as shaped hy the strain. The geometry and the population of these 
suh-hands depend on the magnetization (through Zeeman splitting) and on 
the hole concentration, hoth of which are functions of temperature, so that 
the anisotropy is expected to show a dependence on temperature as well. 
Although the temperature-induced cross-over of the easy axes has heen the
oretically anticipated from the mean-field Zener model [15,16], the predicted 
orientations of the easy axes (at least for the case of GaMnAs/GaAs) differ 
from experimental ohservations [31]. While the dependence of MAon the hole 
concentration is complicated and as yet unclear, it is important to appreciate 
that manipulation of the MA through hole concentration is likely to lead to 
future device applications. It is therefore especially important to address this 
issue hy further rigorous theoretical studies. 
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Abstract. We develop a theory which describes hybrid structures consisting out 
of superconducting and ferromagnetic parts. We give two examples for applications. 
First, we consider a hybrid structure containing a strong ferromagnet in the ballistic 
limit. Second, we study for a weak ferromagnet the influence of a domain wall on 
the superconducting proximity effect. In both cases we account quantitatively for 
the mixing between singlet and triplet correlations. 

1 Introduction 

Hybrid structures containing ferromagnetic materials became recently a focus 
of nano electronic research because of their relevance for spintronics applica
tions. Consequently, it is desirable to understand how in the case of a super
conductor coupled to a ferromagnetic material superconducting correlations 
penetrate into the ferromagnet. A powerful method to treat such problems 
is the quasi-classical theory of superconductivity developed by Larkin and 
Ovchinnikov and by Eilenberger [1,2]. Within this theory the quasiparticle 
motion is treated on a classicallevel, whereas the partide-hale and the spin 
degree of freedoms are treated quantum mechanically. The paper consist of 
two parts. First we demonstrate our method for a ballistic heterostructure 
containing a strong ferromagnet, for which we chose for simplification a com
pletely polarized ferromagnet, a half metal. We show results for the modifi
cation of the quasiparticle density of states due to the proximity effect in the 
half-metallic material in a superconductor/half-metal/superconductor device 
(see Fig. 1, left). Second, we study for a diffusive heterostructure containing 
a weak ferromagnet the influence of a domain wall of the Bloch type on the 
quasiparticle spectrum. The corresponding setup is shown on the right in 
Fig. 1. We show results for different ratios between the domain wall width 
and the superconducting coherence length. 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 533-545 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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F 

half 

s s s do ma in s 
metal wall 

dw 

dF 

Fig. 1. Schematic picture of the studied devices. On the left, a ballistic heterostruc
ture where a half metal is sandwiched between two superconductors. Here, the con
ventional proximity effect is completely suppressed as a result of the complete spin 
polarization of the half metal. On the right, a diffusive weak ferromagnet between 
two superconductors. The ferromagnet contains a Bloch domain wall of size dw 

2 Basic Equations: Ballistic Case 

2.1 Transport Equations 

The central quantity in quasi-classical theory of superconductivity [1,2] is 
the quasi-classical Green function g(pp, R, E, t) that depends on the spatial 
coordinate R and time t. It describes quasiparticles with energy E (measured 
from the chemical potential) and Fermi momentum PF moving along clas
sical trajectories with direction given by the Fermi velocity vp(PF ).[3] The 
quasi-classical Green function is a functional of self energies E(pp, R, E, t), 
which in general include molecular fields, the superconducting order param
eter L1(pp, R, t), impurity scattering, and external fields. The quantum me
chanical degrees of freedom of the quasiparticles show up in the matrix struc
ture of the quasi-classical propagator and the self energies. It is convenient 
to formulate the theory using 2 x 2 matrices in Keldysh space ( denoted by 
a "check" accent), the elements of which in turn are 4x4 Nambu-Gor'kov 
matrices in combined particle-hole (denoted by a "hat" accent) and spin 
space. The structure of the propagators and self energies in Keldysh-space 
and particle-hole space is as follows, 

AR,A- (gR,A JR,A) 
g - ~-RA-RA ' , g , (1) 

(2) 

The elements of the 2x2 Nambu-Gor'kov matrices are 2x2 matrices in 
spin space, e.g. gR = g{;f3 with a, (3 = {j, t}, and similarly for others. In 
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writing Eqs. (1) and (2) we used general symmetries, which are accounted 
for by the "tilde" operation, 

X(pp, R, E, t) =X( -pp, R, -E, t)*. (3) 

The quasi-classical Green functions satisfy the Eilenberger-Larkin
Ovchinnikov transport equation and normalization condition 

- t':A - 21-g '<Y g = -7r • (4) 

The non-commutative product ® combines matrix multiplication with a con
volution over the interna! variables, and f3 = f3i is a Pauli matrix in partide
hale space. 

The functional dependence of the quasi-classical propagator on the self 
energies is given in the form of self-consistency conditions. For instance, for 
a weak-coupling, s-wave order parameter the condition reads 

, 1Ec dE 'K 
Ll(R,t)=.A -4 .(! (pp,R,E,t))PF' 

-Ee 7rZ 
(5) 

where >. is the strength ofthe pairing interaction, and ( )PF denotes averaging 
over the Fermi surface. The cut-off energy Ee is to be eliminated in favor of 
the transition temperature in the usual manner. 

When the quasi-classical Green function has been determined, physical 
quantities of interest can be calculated. For instance, the equilibrium local 
density of states at position R for quasiparticles with momentum PF and 
energy E ( measured from the Fermi level) reads 

where N F is the density of states on the Fermi surface. 
For heterostructures, the above equations must still be supplemented with 

boundary conditions at the interfaces. As these conditions are non-trivial in 
quasi-classical theory, we present these conditions in the following chapter in 
detail. 

2.2 Boundary Conditions 

In order to formulate the boundary conditions at an interface between two 
materials, we define first an auxiliary propagator on each side of the inter
face [4). Then we relate this auxiliary propagator to the full propagator via 
a transfer matrix. This approach is completely equivalent to a full scattering 
matrix approach as we will show at the end of this paragraph. However, the 
repeated Andreev scattering processes across the interface complicate the full 
scattering matrix approach, and we found the current method much easier 
to implement and numerically more stable [5,6). 
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We use for the auxiliary propagator the notation g~·0 and gf'0 , where the 
upper index a = { l, r} determines the si de of the interface (left or right). The 
lower index denotes the direction of the Fermi velocity. Incoming momenta 
(index i) are those with a Fermi velocity pointing towards the interface, 
and outgoing momenta (index o) are those with a Fermi velocity pointing 
away from the interface. We formulate here the boundary conditions for clean 
surfaces, which conserve the parallel component of the Fermi momentum, 
Pii· The auxiliary propagators as function of Pii, energy E, and time t are 
solutions of the quasi-classical transport equation with the exact self energies, 
together with the normalization condition, however subject to the auxiliary 
boundary conditions, 

where the following symmetries hold, 

S~(Pn) = s~i(PII)t = s~i(Pn)- 1 . 

(7) 

(8) 

These boundary conditions are formally equivalent to boundary conditions for 
an impenetrable interface, however with a surface scattering matrix s~i deter
mined from the reflection amplitudes of the full scattering matrix as explained 
below. Once these auxiliary propagators are obtained, the full propagators 
can be obtained directly, without further solving the transport equation, in 
the following way. We define hopping amplitudes f}~, f[J, f~i and f~}, for the 
four channels (left incoming to right outgoing, right incoming to left outgoing, 
left outgoing to right incoming, and right outgoing to left incoming) which 
conserve the momentum component parallel to the interface, Pil· With the 
help of these amplitudes we sol ve for the transfer matrices, li, for incoming 
trajectories from the following equations, 

li(PII,E,t) = f~(Pil) g~'0 (PII,E,t) f!a(Pil) 

® (i + gf'0 (P11, E, t) ® tf(PII, E, t)), (9) 

where (af3) = {(l, r), (r, l)}. The corresponding transfer matrices for outgoing 
trajectories are related to the ones for incoming trajectories through the 
relations 

(10) 

Partide conservation requires certain symmetries between the hopping ele
ments, which are, 

·f3a( ) -af3( )t s'f3( ).f3a( )Sa( ) 
Toi Pil = 7io Pil = oi Pil 7io Pil oi Pil · (11) 

Consequently, only one amplitude, e.g. f}~, contains free material parameters, 
the other three amplitudes depend on it. The hopping amplitudes are defined 
via the transmission amplitudes of the full scattering matrix as is shown 
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below. Formally, they describe the modifications of the decoupled problem 
due to virtual hopping processes to the opposite side. 

The full propagators, fulfilling the desired boundary conditions at the 
interface, can now be easily calculated. For incoming trajectories they are 
obtained from 

gf(pll, E, t)=gf'0 (Pti, E, t) 

+ (9f'0 (Pll, E, t) + ini) ® if(pll, E, t) ® (gf'0 (Pti, E, t) - ini) , (12) 

and for outgoing trajectories from 

g~(pll, E, t)=g~'0 (Pti• E, t) 

+ (.iJ~' 0 (Pll, E, t) - ini) ® i~(Pll, E, t) ® (.iJ~' 0 (P[i, E, t) + ini) . (13) 

In this formulation, the boundary problem effectively reduces to calculating 
the auxiliary Green functions for perfectly reftecting interfaces. Numerically 
this is an extremely simple task, e.g., employing the procedure of Riccati 
parameterization as explained below. Afterwards the boundary Green func
tions for the partially transmitting interface can be obtained directly from 
Eqs. (12) and (13), since solving for the necessary transfer matrices (9) only 
involves a matrix inversion. 

In the transfer-matrix description, the phenomenological parameters con
taining the microscopic information of the interface are the two surface scat
tering matrices S~{ and the hopping amplitude r}~. All three quantities are 
2x2 matrices in spin space. As S~ is unitary, it depends ( apart from the di
rection of the quantitation axis) on two parameters, a scalar scattering phase 
and a spin mixing angle (or, equivalently, a spin rotation angle). Similarly, 
as r}~ is hermitian, it also depends on two parameters, one describing spin 
conserving transmission and the other spin ftip transmission. All remaining 
quantities defined above are related to these material parameters by symme
tries. 

The particle-hole structures of the surface scattering matrix and the hop
ping amplitude are given by, 

sa( ) (S~i(Pll) O ) 7a,f3(Ptt) = (r:f(pll) O ) (14) 
oi Pti = O S~i(Pu) ' .a O 1\~(Pu) ' 

with the hole components, 

(15) 

(16) 

Finally, we relate the parameters S~i and ri~ to the full normal state 
scattering matrix S, 

(17) 



538 Matthias Eschrig et al. 

The scattering matrix is diagonal in particle-hole space, with diagonal com

ponents 

and off-diagonal components 

SA - ( 1 2 Aa{3 A{3a)-1 2 Aa{3 
a{3 - + 7r Toi Tia 1rToi · 

(18) 

(19) 

These identities serve as a precise definition of the auxiliary parameters of 

the theory, s;i(Pii), s~i(Pii), and Tj~(Pii) in terms ofthe physical parameters 

of the full scattering matrix. 

2.3 Riccati Parameterization 

The method of the Riccati parameterization [7,8,9] of the quasi-classical 

Green functions has proved powerful during recent years. It accounts au

tomatically for the normalization condition. A corresponding parameteriza

tion for distribution functions was applied to the Keldysh part of the Green 

functions. The combined equations in their general form are [9] 

(20) 

(21) 

Thus, the problem is reduced to the solution for two 2 x 2 matrices in spin 

space, 'YR and x. Using fundamental symmetries (particle-hole, retarded

advanced) like Eq. (3) and 

(22) 

where tr denotes the spin-matrix transpose operation, the full retarded, ad

vanced and Keldysh Green functions are obtained from 'YR and x. The trans

port equations for the functions 'YR(PF, R, E, t) and x(pF, R, E, t) are 

2E"(R + ivF'l"/R = 'YR ® ,1R ® 'YR + ER ® 'YR- 'YR ® f;R- LlR, (23) 

and 

i8tx + ivF'lx + ( -"(R ® LiR- ER) ® x + x ® ( -LlA ® ;yA +EA) 

= -"(R ® f;K ® ;yA + LlK ® ;yA + 'YR ® ,1K- EK. (24) 
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Fig. 2. Self consistent order parameter and triplet correlations in an S/HM/S 7r

junction. The calculations are for temperature T = 0.05Tc, and for Tu/Tr.r = 0.7 

3 Results: Ballistic Case 

As an example we consider here the Andreev quasiparticle spectrum in a 
half-metallic ferromagnet hetween two singlet superconductors. This corre
sponds to the device shown on the left side in Fig. 1. In this case, on the 
half-metallic side only quasiparticles with one spin direction with respect to 
the quantization axis are itinerant. The stahle equilihrium configuration of 
such a system is a 1r-junction, in which the phase of the singlet order pa
rameter on hoth sides of the interface differs hy 1r [5] . Characteristic of such 
a heterostructure is the presence of triplet correlations near the interface. 
Shown in Fig. 2 are the singlet order parameter and ali three triplet compo
nents which are induced near the interface hy the spin rotation effect [10]. 
The spin rotation effect is taken into account via a surface scattering ma
trix Sai = exp(i0<7z/2)Î at the superconducting side of the interface, where 
O defines a spin-rotation angle and O"z denotes the Pauli spin matrix [10,11]. 
Generally, the value of O depends on the angle of impact, '1/J [10] and can 
approach values of the order of 1r for strong hand splitting [12]. For definite
ness, we present results for O = 0.757r cos'lj;. On the half-metallic side the 
scattering matrix has no spin structure. Further, we use the hopping ampli
tude Tia = ( 1 + Sia )ro cos '1/J , where Ta = ( ru, T!,T) T is determined hy the two 
spin scattering channels from the superconductor to the half-metallic spin
up hand. This refiects a spin rotation during transmission which is half of 
the spin rotation during refiection. The cos '1/J factor accounts for the reduced 
transmission at large impact angles. We present results for T!,T j ru = O. 7 
and 0.1, 27TTT.f = 1.0. The length of the half metallic region is 3~0 with the 
coherence length ~o = v f /27rTc. We assume cylindrical Fermi surfaces. 
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Fig. 4. The same as Fig. 3 for ru / rr,r = 0.1 

We have studied the behavior of such a heterostructure as a Josephson 

device. If a phase difference cp in the order parameter is present between the 

left and right end of the heterostructure, the quasiparticle spectrum in the 

half metal is modified. In Figs. 3 and 4 we show results of our calculations 

for two sets of parameters. 
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The spectra consist out of Andreev quasiparticle bands, separated by 
gaps. In Figs. 3 a) and 4 a) we show these gapped-regions ( white) and the non
gapped regions (grey) of the density of states at the half-metallic side of the 
left interface as a function of the phase difference. One characteristic spectrum 
for fixed phase difference for both positive and negative momentum direction 
is shown in Figs. 3 b) and 4 b). The dispersion of the maxima in the density 
of states with phase difference determines the sign of the Josephson current 
trough the device. We indicate in Figs. 3a) and 4a) by + and - Andreev 
states, which carry current in positive and negative direction respectively. 
It can be seen that the sign of the Josephson current corresponds to the 
sign of dE(cfJ)/dcfJ, where E(cfJ) denotes the dispersion of the maxima in the 
density of states. This is analogous to the current carried by a bound state 
Eb dispersing with phase c/J, which is given by Jb "' (dEb/dcfJ)n(Eb), where 
n(Eb) is the equilibrium fermion distribution function. 

4 Basic Equations: Diffusive Case 

4.1 Transport Equations 

The fundamental quantity for diffusive transport is the Usadel Green func
tion [13], which is the momentum average of the quasi-classical Green function 
g(R, E, t) = (g(pF, R, E, t))PF' It is a functional of momentum averaged self 
energies E(R, E, t) = (E(pF, R, E, t))PF. The structures of g and i; are the 
same as in Eqs. (1) and (2). Eq. (3) is replaced by 

X(R,E,t) = X(R, -E,t)*. (25) 

The Usadel Green function obeys the following transport equation and nor
malization condition [13], 

(26) 

Here, summation over the repeated index j is implied. i; does not contain 
the non-magnetic impurity scattering self energy anymore. We will solve these 
equations by using the Riccati parameterization technique and present below 
the resulting equations for the diffusive case. The corresponding equations in 
a finite vector potential are obtained by applying a gauge transformation to 
Eqs. (26) (and to Eqs. (28), (29) below). 

4.2 Boundary Conditions 

In the diffusive limit the boundary conditions are formulated in terms of the 
momentum averaged transfer matrices and Green functions. The resulting 
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boundary conditions for spin-conserving interfaces were found by Nazarov [14] 
and follow from the transfer-matrix approach outlined above [6]. They are 

-!3 d -!3 1 2n2T[gf3, g"] 
apg dzg = SRb 4n2 - T ( {gf3, g"} + 2n2) 

d d 
apgf3 dzgf3 = aag" dzg", (27) 

where zis the coordinate along the interface normal, O'a(f3) and ga(f3) refers to 

the conductivity and the Keldysh Green function on si de a(f3) of the interface, 

Sis the surface area of the contact, Rb the boundary resistance and T the 

t . . b b'l't T 47r21rl2 ransm1ss1on pro a 11 y, = (1+7r21r12)2. 

4.3 Riccati Parameterization 

We use the same parameterization, Eqs. (20)-(21), for the momentum av

eraged Green's functions. Note that the such defined diffusive quantities 

1'R(R, E, t) and x(R, E, t) are by no means in a simple way related to the 

ballistic quantities 1'R(PF, R, E, t) and x(pF, R, E, t). Consequently, also the 

structure of the transport equations is very different. In particular the gra

dient terms in the transport equations for these quantities are modified with 

respect to the gradient terms in the transport equations for the ballistic case. 

Instead of Eqs. (23) and (24) we obtain for the diffusive case 

-R 

2E')'R - iD [ '\121'R + ('\1 j'}'R) ® {7f ® ('\1 j'}'R)] 

= Î'R ® JR ® Î'R + ER ® Î'R _Î'R ® f;R- LlR, (28) 

(29) 

Summation over the repeated index j is implied. The expressions for JR, JA, 
and gK are obtained by comparing Eq. (1) with Eqs. (20)-(21). 

5 Results: Diffusive Case 

As an example we study for this case the heterostructure shown on the right 

side of Fig. 1, which contains a weak diffusive ferromagnet between two su

perconductors. A domain wall of Bloch type is centered in the ferromagnetic 
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Fig. 5. Local density of states as a function of energy in the center of a heterostruc
ture containing a weak ferromagnet (J = 0.5Ll) of length dp = 2~o between two 
superconductors. A Bloch domain wall of length dw is centered in the ferromagnet 
(see Fig. 1). Results for various dw are shown 

part. Problems involving domain walls have previously been treated only with 
techniques that do not allow access to information on spatial variations [15], 
or elaborate methods involving rotating coordinate systems [16] . However, 
since the Riccati description contains the full 2 x 2 spin structure, it extends 
easily to account for any such situation. 

We adopt for the description of a weak ferromagnetic materials ( J much 
smaller than the Fermi energy) a quasiparticle dispersion given by a spin
dependent energy shift Ef3 _____. Ef3 - J(R) · fT, in Eq. (26). Here J(R) 
denotes the effective exchange field of the ferromagnet, and u denotes the 
vector of Pauli spin matrices. We solve the Usadel equations using the Riccati 
parameterization for a ferromagnetic material, which contains a domain wall 
ofthe Bloch type. We model the domain wall by a J-vector rotating across the 
domain wall with the polar angle eJ = atan(z/dw ), where dw parameterizes 
the width of the domain wall. 

In Fig. 5 we present results for the local density of states at the center po
sition of the heterostructure shown in Fig. 1. The length of the ferromagnet is 
dp = 2~o, where ~o= JI57l5. is the coherence length in the ferromagnet, and 
Ll is the gap in the superconductors. The dotted curve shows the behavior for 
a normal metal between two superconductors, showing the well known mini
gap. The effect of a domain wall in the center of the ferromagnet is shown 
for severa! wall thicknesses dw in Fig. 5. The new structures in the presence 
of the domain wall in Fig. 5 are due to spin-triplet correlations which mix 
between ali three spin-triplet channels due to the continuous variation of the 
spin quantization axis across the domain wall [16]. This leads to the appear
ance of additional Andreev bound states inside the minigap, modifying the 
total density of states. In general, the presence of the domain wall reduces the 
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minigap, and for thick enough domain walls the minigap closes completely. 
This suggests that the width of the domain walls can influence the transport 
properties of such devices considerably. 

6 Conclusions 

We have developed a framework for studying heterostructures with super
conducting and ferromagnetic parts, and have applied it to two cases: a fer
romagnet in the ballistic regime with strong spin polarization ( J rv E F); and 
a weak ferromagnet (J « EF) in the diffusive regime, having an inhomoge
neous, non-collinear spin magnetization (Bloch domain wall). In both cases 
we have studied the superconducting proximity effect with the ferromagnet 
sandwiched between two superconductors. We have shown, that singlet-triplet 
mixing occurs near interfaces between superconductors and strong ferromag
nets, or near domain-wall structures in the case of weak ferromagnets in 
proximity to a superconductor. The origin of equal-spin triplet correlations 
in the two studied cases is very different. In a strong ferromagnet between 
two superconductors, the singlet triplet mixing takes place within the super
conductor, in a layer of the order of the coherence length near the interface, 
enabling triplet correlations to penetrate into the ferromagnet. In contrast, 
in weak ferromagnets with domain walls of Bloch type, equal-spin triplet 
correlations are produced within the ferromagnet, near the domain walls. 
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Abstract. The high Te compounds have been very extensively studied by neutron 
scattering. Whereas the properties of the undoped parent compounds are now well 
understood, the doping induced changes are a matter of ongoing interest. In particu
lar, the spin fiuctuations have been studied in great detail because they are widely 
considered to mediate high Te superconductivity. Nevertheless, the experimental 
characterization of the magnetic excitations is still very incomplete for important 
materials. Very recent progress indicates a close similarity between the magnetic 
response of ali hole doped compounds which will help to sort out many theoretical 
proposals. Phonon studies are smaller in number because phonons were often con
sidered as irrelevant for high Te superconductivity. Indeed, phonons were found to 
change rather little upon doping, with the exception of the plane polarized Cu-O 
bond-stretching vibrations. The anomalous dispersion of these modes and the large 
phonon linewidths indicate a strong electron-phonon coupling. 

1 Introduction 

Neutron scattering techniques have been widely used to explore and char
acterize the properties of high Te compounds: the crystal structure and the 
structural phase transitions, the magnetic structure and the phase diagrams, 
collective magnetic excitations of 4f ions, flux lattice structures and flux lat
tice melting, phononic and magnetic excitations of the Cu spins [1]. Over the 
years, the number of neutron studies on high Tc's has declined in many areas, 
simply because the issues are settled now. On the other hand, there is a strong 
ongoing interest in the lattice vibrations and the spin excitations. It is hoped 
to elucida te the stiH unknown mechanism of high Te superconductivity or, at 
least, to shed some light on the electronic ground state which theory predicts 
tobe quite different from that of normal metals. Unfortunately, neutron stud
ies of the phonons and of the magnetic excitations require single crystals of 
considerable size, i.e. of the order of one to sever al cm3 , which has hampered 
such studies for a long time. Continuous progress in crystal growth and in 
neutron instrumentation allowed one to obtain new results of considerable 
importance up to the present day. In the following, I will comment on the 
actual state of this particular field. 

B. Kramer (Ed.): Adv. in Solid State Phys. 44, 547-558 (2004) 
© Springer-Verlag Berlin Heidelberg 2004 
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Fig. 1. Spin-polarized inelastic neutron scattering spectra for YBa2Cu306.92. The 
figure was taken from Carbotte, Schachinger and Basov [2] 

2 Magnetic Excitations 

An enormous amount of neutron beam time has been devoted to inelastic 
neutron scattering studies of the magnetic excitations because of the widely 
held belief that high Te superconductivity is mediated by spin excitations 
rather than by phonons. To underpin this belief, it is necessary to characterize 
the spin fiuctuation spectrum in the normal state and in addition, to get 
some information on the coupling strength of the spin fiuctuations to the 
quasiparticles. Both ingredients are necessary for an estimate of the spin 
fl.uctuation mediated Te. Unfortunately, already the first of the two tasks has 
been exceedingly diffi.cult to accomplish, both because of the weakness of the 
magnetic signal and because of the large range in energy involved: the spin 
excitations in the cuprate superconductors appear to extend over the same 
energy range as in the insulating parent compounds (200 meV). In fact, the 
state of the field is considerably less advanced than has been suggested in 
publications of high impact. For instance, it was disseminated in a paper by 
Carbotte and co-workers [2] that precise polarized neutron-scattering are now 
available for the spin fiuctuation spectrum of a variety of the copper-oxides. 
Actual data were shown for YBa2Cu306.92 (abbr. YBCO , x = 0.92, Fig. 1). 

Indeed, the figure suggests that high quality data are available for this 
compound extending over a very large energy range for both the supercon
ducting and for the normal state. Such nice data, if they were real, would be 
a very valuable input for theories (and were used as such ). Unfortunately, 
the reality is not that bright. To begin with, none of the data shown in this 
figure were obtained with polarized neutrons [3]. Using polarized neutrons is 
an elegant way to separate the magnetic signal from the background but in 
fact, only a few polarized neutron scattering studies on cuprates have been 



Neutron Scattering lnvestigations of High Te Compounds 549 

300 41meV 
• 10 K 

E 250 o 100 K 

::::J 

8 
1:: 200 
e 
"5 
<Il 
1:: 150 

Fig. 2. lnelastic neutron scattering spectra 
1 00 L..-...J....:.___.___...J'--......._.....~-___.____J taken on optimally doped YBCO along the 

0.2 0.4 0.6 
(1.5,k, 1.7) 

0.8 line Q = (1.5,k,1.7) at T = lOK (full dots) 
and at T = 100 K ( open symbols) after [9] 

published so far. The reason is that a heavy penalty has to be paid for using 
polarized neutrons, i.e. an about 20fold reduction in intensity. Further, the 
symbols used in Fig. 1 are suggestive of data points but depict only lines 
drawn as a guide to eye through the raw data. What is more, the actual data 
(which were taken from [4]) do not go beyond E = 52 meV, the rest shown 
in Fig. 1 seems to have been extrapolated with the help of a theory. Finally, 
the temperature dependence reported by Bourges et al. [4] for x = 0.92 is 
in conflict with observations of other authors. In particular, there is strong 
evidence that the magnetic intensity at E = 41 meV, the so-called resonance 
energy, drops to zero above the superconducting transition temperature for 
doping levels close to the optimum Te [5,6,7,8,9]. This fact - which stirred 
great interest in this phenomenon - is demonstrated in Fig. 2 for a sample 
with x = 0.95 [9]. Further, the redistribution of spectral weight from energies 
10 to 30 meV to higher energies on entering the superconducting state as sug
gested in Fig. 1 was not seen in other studies of [6,7,8] studies of optimally 
or slightly overdoped YBCO and also not in a polarized neutron scattering 
study on underdoped (x = 6.7) YBCO [11]. 

In fact, the spin fluctuation spectrum of optimally doped YBCO in the 
normal state is still very poorly known. A very recent study [10] has brought 
some progress but only for energies above the resonance energy (some raw 
data are shown in Fig. 3). For energies below the resonance energy, polar
ized neutrons seem to be indispensable to separate the magnetic signal (if 
there is one) from the structured background due to phonons (Fig. 4). On 
cooling below the superconducting transition temperature , the intensity of 
the magnetic scattering was found to increase at all energies accessible in the 
experiment. It remains to be understood where the spectral weight is drawn 
from. 

The 10 K data depicted in Figs. 3,4 show clear evidence of incommen
surate spin fluctuations at energies above and below the resonance energy. 
Their dispersion is shown in Fig. 5(left) [8]. The low frequency and the high 
frequency branches merge at the resonance peak. As is pointed out in [8], the 
q-integrated intensity does not vary much in the energy interval studied so 
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Fig. 3. Inelastic neutron scattering 
spectra taken on optimally doped 
YBCO at an energy above the reso
nance energy. The lines are a guide to 
the eye. [10] 

Fig. 4. Inelastic neutron scattering 
spectra taken on optimally doped 
YBCO at an energy below the reso
nance energy. The line is a fit with two 
Gaussians. [9] 

far. In contrast to what has often been suggested, the resonance peak does 
not dominate the magnetic excitation spectrum but stands out only because 

at this energy, the intensity is confined to a rather narrow area in q-space. 

The theoretical framework for an understanding of the experimental re
sults remains highly controversial. As an example, M. R. Norman proposed in 

2000 a Fermi liquid-like theory for relating the incommensurability observed 

in neutron scattering experiments to the electronic structure [12]. In fact, 

the theory gives a fairly good description of the hour-glass shaped dispersion 

reported by Arai and co-workers for underdoped YBCO with x = 6. 7 [13] 
(which is not much different from that depicted for optimally doped YBCO in 
Fig. 5). A year later, the same author uses a totally different approach for ex
plaining the observation of incommensurate spin fluctuations in YBCO [14]: 
they are now termed a magnetic collective mode predicted to arise below 
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Fig. 5. Left: dispersion of the spin fluctuations observed in optimally doped YBCO 
at T = lOK, i.e. in the superconducting state [9]. The lines are calculated from 
a model fitted to the data. Note that energies above 56 meV were not accessi
ble in this experiment and that no magnetic excitations were observed below 33 
meV. right: dispersion of the spin fluctuations observed in the static stripe phase 
La1.s7sBao.125Cu04 by Tranquada et al. [22]. The lines are polynomials fitted to 
the data 

the particle-hole spin-flip continuum in the d-wave superconducting state 
(a very similar interpretation has been proposed by other authors [15]). Re
grettably, the author does not comment on how far his new theory makes his 
previous proposal obsolete or might be reconciled with it. Presumably, the 
new approach was motivated by new data on the spin excitation spectrum 
in slightly underdoped YBCO (x = 6.85) [16]. This paper reports observa
tion of a downward dispersing branch emanating from the resonance peak 
but not of an upward dispersing one and also the new theory does not ac
count for an upward dispersing branch. However, the experimental paper [16] 
does report observation of magnetic excitations above the resonance energy 
with an energy dependent width reminiscent of the dispersion seen in more 
underdoped [13] and in optimally doped [9,8] YBCO. These excitations are 
completely ignored in the second theoretical paper [14]. 

A widely discussed theoretical concept is that of a segregation of the 
holes doped into the Cu-O planes to form an array of metallic stripes act
ing as antiphase boundaries of antiferromagnetically ordered domains [17]. 
This concept was developed after the observation of incommensurate low fre
quency spin excitations in (La,Sr)2Cu04 (LSCO) [18]. This picture gained 
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great popularity after the observation of magnetic and nuclear superlattice 
reflections consistent with static stripe order in La1.4sNdo.4Sro.12Cu04 by 
Tranquada et al. [19]. This particular compound is not - or only marginally 
- superconducting because static stripe order seems to compete with super
conductivity. The proponents of the stripe model assume nevertheless that 
stripe order is a universal phenomenon in the cuprates. They argue that 
stripe order is dynamic in nature in the superconducting compounds. Here, I 
do not want to discuss the question whether or not stripe order is relevant for 
superconductivity -which is an open issue- but simply whether there is solid 
evidence for stripe order in other compounds than in La1.4sNdo.4Sro.12Cu04. 
I note that incommensurate low frequency spin fluctuations consistent with 
dynamic stripe order are universally observed in (La,Sr,Ba)2Cu04 [20]. On 
the other hand, the situation is very controversial for the other well studied 
class of materials, i.e. YBCO. It was advocated [21] that the incommen
surate spin fluctuations in YBCO discussed above are a direct analogue of 
those observed in LSCO. Others argue [16] that the dispersive nature of the 
incommensurate spin excitations speak against the stripe picture for YBCO. 

I think that recent data reported by Tranquada et al. [22] for the static 
stripe phase La1.s75Bao.125Cu04 (LBCO, not superconducting) have shed 
new light on the situation. Using a modern spectrometer at the ISIS spal
lation source and a very large sample, the authors were able to obtain high 
resolution data over a very wide energy range (0-200 meV). At low energies, 
the data show the well-known intensity rods starting from the incommensu
rate magnetic superlattice reflections. Above 20 meV, however, the magnetic 
peaks show dispersion which is, moreover, very similar to that observed in 
YBCO (Fig. 5; right). These observations suggest a number of conclusions: 

(i) an hour-glass shaped dispersion seems to be a generic feature of the 
hole-doped compounds. To my opinion, this observation strongly favors Fermi 
liquid-like theories like the one mentioned above [12] over other more exotic 
proposals because only Fermi liquid-like theories were able to predict both 
the upward and the downward dispersing branches. 

(ii) the features seen in the magnetic excitation spectrum of LBCO around 
E =50 meV are strongly reminiscent of the resonance peak observed so far 
only in YBCO and in Tl- and Bi-based compounds with high Te [23,24]. This 
can hardly be a coincidence and means that superconductivity is not a nec
essary ingredient for explaining the resonance peak as many theories have 
suggested. Of course, superconductivity does come into play with regard to 
the observed changes in intensity of the spin excitations but apparently, the 
opening of the superconducting gap just restores a phenomenon which is seen 
already in a non-superconducting cuprate. In this context, I would like to add 
that the very pronounced intensity changes of the resonance peak on enter
ing the superconducting state obvious from Fig. 2 are somewhat exceptional 
because restricted to optimally or overdoped YBCO. More gradual changes 
on cooling from room temperature were found for underdoped YBCO [16,25] 



Neutron Scattering Investigations of High Te Compounds 553 

and also for fully doped YBCO containing nonmagnetic impurities [26]. I 
note that qualitatively similar changes were observed also in LSCO [27]. The 
fact that the intensity changes occur in LSCO at relatively low energies (3-15 
me V) is presumably a consequence of the much smaller superconducting gap. 

(iii) somewhat surprisingly, the magnetic excitations in the static stripe 
phase cannot be explained by a spin wave model, i.e. spin waves dispersing 
out of the magnetic superlattice peaks in the form of expanding cones [22]. 
Therefore, arguments against the stripe picture for YBCO based on naive 
expectations from a spin wave model have become pointless. On the other 
hand, there is no valid model relating the dispersive high frequency spin 
excitations to stripe order. On these grounds, the applicability of the stripe 
picture to YBCO remains undecided. 

In summary, the neutron experiments suggest a unified picture for the 
magnetic response of the hole-doped compounds, at least for the basic dis
persion ofthe spin excitations (the electron-doped compounds, however, seem 
not to fit into this picture [28]). There is strong evidence that the magnetic 
excitation spectrum extends over a very wide energy range in all cuprates. 
This means that it makes little sense to focus on just a particular phenome
non like the resonance peak to explain features seen by other spectroscopic 
methods: there is too little phase space involved. Despite all the experimental 
efforts undertaken so far, the normal state spin fiuctuations are well charac
terized only for compounds with relatively low Te like LSCO and underdoped 
YBCO [25]. I note that this persisting hole in our knowledge is largely due 
to a very simple reason: the total spectral weight of the spin fiuctuations ap
pears to decrease strongly on doping [29,25], a fact which is often forgotten 
by the proponents of spin fiuctuation-mediated superconductivity. 

3 Lattice Vibrations 

Extensive inelastic neutron scattering measurements on a number of doped 
and undoped cuprates [30] revealed the following results: (i) the lattice vibra
tions of the undoped parent compounds can be very well understood in the 
framework of phenomenological models, in particular the shell model [31], 
developed for ionic insulators. (ii) the same models provide a very decent de
scription even for the superconducting compounds after allowance is made for 
screening by free carriers [31], i.e. for the insulator to metal transition. (iii) the 
models just mentioned fail, however, to reproduce the strong frequency renor
malization observed upon doping for in-plane Cu-O bond-stretching vibra
tions. More precisely, only longitudinal phonon branches show such a renor
malization and zone boundary modes react much more strongly than zone 
center modes. Besides, stronger effects are seen in the (100) direction than in 
the (110) direction. An example is shown in Fig. 6 for the case of LSCO. 

Similar effects are seen in all other compounds investigated so far. To 
illustrate this finding, the doping induced changes in the plane-polarized 
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the point (1,0,0) is the Z-point 

bond-stretching branches are depicted in Fig. 7 for the electron-doped com

pound Ndl.85Ceo.15Cu04 (NCCO) [32]. NCCO has a somewhat different 

structure than LSCO and therefore, there are two types of plane-polarized 

bond-stretching branches: one type with elongations in the Cu-O planes and 

the other with elongations in the Nd-0 planes. Both types of vibrations 

are strongly renormalized at the zone center which is due to screening by 

the free carriers. However, the screening effects decrease rapidly when going 

away from the zone center which means that NCCO is a poor metal. As 

can be seen in Fig. 7, only the Cu-O vibrations are strongly renormalized 

upon doping for q > 0.1 r.l.u .. Concurrently, only Cu-O modes show strong 

line broadenings [32] similarly to what has been observed in optimally doped 

LSCO [33]. 
Recently, it has been reported [34] that the bond-stretching modes in 

overdoped LSCO (x = 0.3, not superconducting) behave like those in the 

undoped parent compound indicating that the phonon softening is correlated 

with Te. Inelastic neutron scattering experiments on similar samples [35] did 

NOT confirm this result. Although the phonons harden slightly when going 

from optimally doped to overdoped LSCO around q = (0.3,0,0) (Fig. 8), 
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the zone boundary mode is even slightly softer in overdoped LSCO. On the 
other hand, the strong reduction in linewidth upon overdoping in the (100) 
direction for 0.1 < q < 0.4 (Fig. 8) indicates a significant reduction of the 
electron-phonon coupling of these modes. 

The experimentally determined phonon dispersion in optimally doped 
YBCO is very well reproduced by density functional theory based on the local 
density approximation (LDA) (36]. I emphasize that the anomalous downward 
dispersion of the bond-stretching branches (38] is also correctly described by 
this theory (Fig. 9). Somewhat surprisingly, this theory predicts rather small 
linewidths for these modes (37], i.e. only a very moderate electron-phonon 
coupling strength. As a consequence, the experimentally observed linewidths 
are seriously underestimated (by a factor 5-10). Nevertheless, it is unlikely 
that this discrepancy invalidates the basic conclusion of Bohnen et al. (36] 
that conventional electron-phonon coupling is too weak in YBCO to explain 
the high Te : the contribution of the few phonon branches in question to the 
total electron-phonon coupling strength is not large enough to warrant such 
a conclusion. 
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There is another shortcoming of the LDA calculations: they are in very 
good agreement with high temperature data for the (010) direction (Fig. 10) 
but not with low temperature data (for which the calculations are actually 
made). As is demonstrated in Fig. 10, a pronounced downward shift of spec
tral weight was observed upon cooling within a narrow range of wave vectors 
in the (010) direction (no such effect was seen in the (100) direction). As 
has been outlined in [38], the temperature evolution indicates that optimally 
doped YBCO is close to a charge density wave instability. At present, it re
mains unclear whether this instability is driven by Fermi surface nesting or by 
correlation effects as predicted by theories for stripe order [17]. I emphasize 
that LDA calculations automatically account for nesting effects. This speaks 
against Fermi surface nesting as the driving force of the phonon anomaly 
unless the calculated Fermi surface is somewhat unrealistic due to improper 
treatment of the correlations. In any case, one has to go beyond the LDA to 
understand the instability. 

4 Concluding Remarks 

As outlined above, there is a solid hasis for the understanding of the lattice 
vibrations in the high Te compounds, both experimentally and theoretically, 
although some questions like the origin of the charge density wave instability 
in YBCO remain to be answered. As for the spin fluctuations, our under
standing is much less advanced despite the tremendous experimental efforts 
already undertaken and the very many theoretical papers devoted to this is
sue. On the experimental side, there is substantial progress to this very day 
giving rise to hopes that we will soon have a relatively clear picture of the spin 
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Fig. 10. Energy scans taken on a twinned sample of optimally doped YBCO at 
a nominal wave vector of Q = (3.25,0,2). The peaks observed at E = 68 meV and 
59 meV are assigned to the in-plane Cu-O bond-stretching vibrations along the 
a- and the b-direction, respectively, whereas the 49 me V peak is related to Cu-O 
bond-bending vibrations. On cooling, the 59 meV peak is depleted which is partly 
compensated by a gain in intensity around 45 meV. Some of the missing intensity 
is presumably shifted down to energies below 40 meV [38] 

fl.uctuations in some key compounds. This will finally provide a suitable hasis 
for the theoretical understanding of the spin fl.uctuations and their relevance 
for high Te superconductivity. 
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